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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES......oorerierrireereirerieeiesiresisesisssisessesssesssessensenes | cvenene 212,197,992 | oo 59 [ 212,197,992 | .coovvveneeineineenes | v 212,197,992 | oo 59
1.02 All Other GOVEMMENLS.........cccvvereereereereireineeseesseessessesssessesiesens | cvenerees 336,284,330 | ..ccovvrirerinnee 9.3 [ 336,284,330 | .cooveeireieireinennes [ e 336,284,330 | .ocorvrirrinnee 9.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | oo 7,147,399 | .. 0.2 [ TA47,399 | [ v 7,147,399 | oo 0.2
1.04 U.S. Political Subdivisions of States, Territories and
P0sSeSSIoNs, GUAraNteed...........ocueererrerierieeirissiseisesisesieneenens | ceveesenenens 8,671,525 | oo 0.2 [ 8,671,525 | ..o [ e 8,671,525 | oo 0.2
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed...........c.vvurrereernreneeneeneeneeseeseenecsnensnesesesens | cvenernnes 375,625,339 | ..o 104 |.......... 375,625,339 | .o | v 375,625,339
1.06 Industrial and MiSCElANEOUS............cveureereereereineirseirneeieeiesirssirsnins | crenenis 797,414,134 | ..o 22.0 | 797414134 | oo | v 797,414,134
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........ccoevierierieririeriesieeisseseeseeeeesesssesseees
1.10 Unaffiliated Bank LOANS..........c.coevuevemeeriieeinciiiseineeseeseesecsnesines
1.11 Total Long-Term BONdS.........ccevveviveieieiisceeiesceeeese s
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........ccoeererrrerinernernenirsinen.
2.03 Total Preferred StOCK.........ovmrnrieeneerrireseesseseesssesessesessssssseeesenes
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | .......... 958,478,836 | .......ceou.... 26.5 |.......... 958,478,836 |...ccvvvrereeerereerenens [ v 958,478,836 | .......ce0u.... 26.5
3.02 Industrial and Miscellaneous Other (Unaffiliated) .........c.cccocrveernnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............ccoucvernernirriiinnennn.
3.05 MULUI FUNGS.....coreriiirire et sssssssessessans
3.06 Unit INVESIMENE TIUSES......cvvvererrirrceneiseierineie e ssessssssesseneees
3.07 CloSEd-ENd FUNGS......c.overirirrireirineinsieessissessis s sseesssssssessenens
3.08 Total COMMON SLOCKS........evrrerrerrerrerieireeesseseisesssseeesesssseeesessessenens
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAQES......vvrereerreeernrrnrireiessessssesssssssssssssssssssssssessssssssessens | sesssssssssssssssessssssnsesss | sesssssessessnnes 0.0 | e [ | e (] I 0.0
4.02 Residential MOMGages......co.cvrrvrernrenrineneinneeessssnsississssssssssssssssssness | sevsessssssssssssssssssssssesss | sensesessessnnes 0.0 | v v | e (0] I 0.0
4.03 Commercial MOMGAGES. ....vurvrrirereeinerneeeensessssssssssssssssessssssssssssens | sevsssssssssssssssssssssssnsss | eesssesesessnnes 0.0 | v [ | e (0] I 0.0
4.04 Mezzaning Real EState LOANS..........cocrvernrineneeneenninennineiesinseseens | ceeseinsesssnssssssssnssness | eensesesssennes 0.0 | v [ | e (N I 0.0
4.05 Total Valuation AlIOWANCE..........crverrererererreeirnrsnsesesnsssnsssessssessssssees | assssssssssssssssssssssssssss | srsssesessessanes 0.0 | o | e 0] i 0.0
4.06 Total MOMGAge LOANS........ccovurirrerreeiieeinsieeseesssneesesssesessssessssssesses | sonsessssessnssesssssnsen (V)8 I (V01 I (U] IO (U1 IO (] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.........cocrrurerrrenrernirnenerneeneessesseeseens [ corereernsnsiseesssensinnesnes | sevensessesnnens 0.0 | v [ | e (0] I 0.0
5.02 Properties Held for Production of INCOME.............covvreeinrnrireinenninns [ corrnenenniieissnsnniinne | cevereeininnnenns 0.0 | v [ | e (01 I 0.0
5.03 Properties Held for Sale.........coviuririenrrrininereieensineissesseeseseeenens [ nsessnsrsssssssssessessssens | osesssssssesenss 0.0 | o | e 0] i 0.0
5.04 Total Real EState........covvrererrireirereiecneiseieeseis e ssessssssens | eeeeesnesnsessessssessnsens (N I (VK01 I (U] IO (U] IO (N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........c.cooorirrierneeneineieneeeiseisessesesessseees [ ceveresins 88,935,637 | ..cccoovvrnnn. 25 [ 88,935,637 [ ..oeveeeerirrirrinni [ e 88,935,637 | ..ccoovrrenne. 25
6.02 Cash Equivalents (Schedule E, Part 2)...........cccovvuerneeneinrinninnees [ covirerinnd 40,185,029 | ..covvvvrrnee. 1A s 40,185,029 |............ 35,319,589 |............ 75,504,618 | ....cooonvnee. 2.1
6.03 Short-Term Investments (Schedule DA).........c.ocoeenenmenenrnriineons Lo | oo 0.0 | oo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........| .......... 129,120,666 | ................. 36 | 129,120,666 |............ 35,319,589 |.......... 164,440,255 | ...coocvennne 45
7. CONTACE LOBNS......couieeeeieiincineieiieeiseteessissiseesestesesesssssessssssssssssesssssessessns | sesssssesssssnsssssssssnssnsss | sesnesseesessnnes 0.0 | oo [ | e (] I 0.0
8. Derivatives (SChedule DB).........co.oviniririneneieeseieseissiseesesseessssenns [ cevesessssessensssesssesnssns | ceneeneessesnsens 0.0 | e [ | e (0] I 0.0
9. Other Invested Assets (SChedule BA).........cvinininrneneinesensineens [ creeesnsineensssseneeneens | cneeneeseeneens 0.0 | oo [ | e (0] I 0.0
10. Receivables for SECUMLES...........orvriiirrieirieiieeieeieesieeeseessssssneens [ eeereeiineees 1,148,001 [ ..ot 0.0 [ 1,148,001 [ .o | v 1,148,001 [ ..o 0.0
11. Securities Lending (Schedule DL, Part 1)..........cooooveenrneineinsinninneineins [ cevreiis 35,319,589 | ...ccoovvnenee. 1.0 | 35,319,589 |........ ) .9 RN I ). 0,9 GRS B XXX
12. Other Invested Assets (Page 2, LINe 11).....ceerrurreeennineineeeeneneieesneens | ssessssssssseees
13. Total Invested Assets 3,622,858,485
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Annual Statement for the year 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

8.2 Totals, Part 3, COIUMN O........couiiiiiiieciie bbb bbb bbb
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14)........coviveiieeeieieieiese ettt st be s snsnn
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........ccuiuricereieiieeereie ettt b ettt s s bR bbbt en b bres

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i 0

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 14.........oviieieriieieiesieisieses st 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2 Totals, Part 3, COIUMN T1........ et 0
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+68-7-849-10)........ccoceiirriririiiiiieieseieiesie ettt nae s 0

Deduct total nonadmitted amounts

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiuiieieiice ettt ettt bbbttt bbbt s st 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YT ..........cvururireerrieiesissieiresiss s s ss st st ess s ss st en s 3,139,855,138
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........oveieeeeetee ettt sttt sttt bbbt s s bt n s senae 1,056,363,381
ACCTUAL O QISCOUNL........vuviticictce ettt bbbt bbb e s bbbt b bbb e b A s et st b bbb s bbb s e b bbb s bbb bbb s bbb ns st 1,641,461
Unrealized valuation increase (decrease):
A1 PaA T, COIUMN 2.ttt bbb bbb s bbb bbbt b bbb e s
4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbb bbbt a bbb s e ns e
4.3 Part2, SECtion 2, COUMN 13.......c.iieiiiiieieie ettt bbb et b b s st s 315,149,456
A4 Partd, COIUMN Tt eees s sttt (76,977,036) 238,172,420
Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 19........c.ouiiiiccsceee ettt ettt bbbt b bbb s s bbbt b s e na s 91,028,567
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt bbb 1,058,032,318
DedUCt @MOTHZALION OF PIEMIUM.........iviiveieei ettt ettt st s bbb et b bbb s e b s b st s s bbb bbb e bbbt et 7,295,262
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15

8.2 Part2, SECON 1, COIUMN 19.......c.iiiiiieceiee ettt bbb bbb et

8.3 Part2, SECON 2, COIUMN 16..........coiviieieicieie ettt bbb bbbt b s b st e

8.4 Partd, COIUMN 5.ttt b bbb s bbb s bbbttt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 PArt T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbb
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeceeeeeteeeee ettt ettt a et s st s st s st et essae s s st etenssaesesnsasensstesnsnans 5,191,646
94 P4, COIUMN 13ttt 5,191,646
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2.........c.ccniriiineininciieiieessscisssesesesesienens 728,488
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10)........coeiirririieiiiieieieie ettt bbb nse s 3,457,270,229
Deduct total NONAAMIEA BMOUNLS..........cc.iiiic bbb bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eiuiiiieieiicie ettt sttt sttt s st 3,457,270,229
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..212,197,993 225,494,230 211,045,159 | oo 213,094,141
Governments (Including all obligations 2. Canada.... .336,284,332 .349,121,878 337,457,889 | ...cocvevira 327,700,000
guaranteed by governments) 3. Othr COUNMMIES.....c.ocvieiveiiei | eerieiiieieeeiesissesesississesiess | eereessssssesessssssssssssssssssssens | cressesosssssessessesssssssessessnsansess | cosssesssssmssssessessnssssesssssssansns
4. Totals.......ccceuue ..548,482,325 574,616,108 .548,503,048 .540,794,141
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....cocieiereeeeeiceeiesieies | e 7147399 | oo 7994707 | oo 7517,501 | oo 6,215,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS.....ccoveeereieeiieiiesees | e 8,671,625 | ...ccvvvrrn, 9,245160 | ....coovvvvernennn 9,597,962 | ....covvverinna 8,100,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooserennernseressrrnsrienes | cnsrenssrenerennn: 375,625,339 | .coovoveriinininn: 395,807,864 | .....ccooocrnrienne 386,772,297 | oovovevrrerinnns 347,185,820
Industrial and Miscellaneous, 8. United States.......cccoevvvrveeeins | e 576,499,936 | .......ccoeennen 616,529,883 | .....ccceveerna 577,153,689 | .....ccvvvrre 572,824,830
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......ccomveenernerrirnenin | e 206,243,533 | oo 214,840,668 | ........coorvevenn. 206,501,113 | oovvovrvrrennne 204,658,843
and Hybrid Securities (Unaffiliated) 10._Other COUNTiEs. ....cvverrreeniee | onveernereinseencns 14,670,662 | ...oooovvvrecrees 15,686,834 | .oooovvriiinnes 14,653,398 | ..oooovvvririinens 14,625,000
11, TotalS. oo | e 797,414,131 | v, 847,057,385 | .....ccoovrvnrienne 798,308,200 | ...ooovrrerernne 792,108,673
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,737,340,719 ..1,834,721,224 ..1,750,699,008 1,694,403,634
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States........c.oveeerveerees | covrverinerenne 1,707,036,794 ....1,707,036,794 993,009,972
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccocveveverereeriesiens | e 5,774,316 | oo 5,774,316 | cocvvveeeeeenn 1,237,000
22. Other Countries. .....c.coveveeeeens | crnnereenennnsseenens 7,118,400 | oo 7,118,400 | oo 3,140,430
23, TOtalS....ooeverrrresrcesnrnsriesnies | cornnrensienas 1,719,929,510 | .oovvovvrens 1,719,929,510 | oovovvrrncreennes 997,387,402
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StockS..... | coovrreecene: 1,719,929,510 | oovvovvrens 1,719,929,510 | oovovvrrnerecnnes 997,387,402
26. Total StoCkS......cmerensermsrenss | covviirensiienas 1,719,929,510 | .cooovvvvvvns 1,719,929,510 | ovovvrricrennnas 997,387,402
27. Total Bonds and Stocks...... | ....cccccco.e. 3,457,270,229 | ....ocvvveneen. 3,554,650,734 | ...coovevvrnne 2,748,086,410

S104




Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

44,152,069 162,161,914

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7 TOMAIS. .. ovririssiseiss s | eessssensinnes 1,008 19 [ werreesneennees 5,042,873 | ..o, 2,264,892 | oo (0 I 0 | oo XXX oo 8,671,524 |05 [, 11,816,234 [.ooviirnniiniinnens 0.7 [ 8,671,524 | oo, 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt | seseesessenins 2,637,649 |........... 113,342,548 | ........... 103,116,610 |............. 39,685,427 |.......... 106,867,480 | .......... ) .9 CRS D 365,649,714 | ..coovverrrnnn. 210 | 334,149,582 | ..ooovevvirinens 193 | 365,649,714 | oo

...604,096 |............... 2,177,038 |..coverennes 6,137,468 156,316 | e [ e XXX | crrnnnnnnn 3,074,918 | 005 | 10,248,598 | ....ovovrerrreririnn 0.6 | oo 9,074,918 | oo

.......... ) .0 S crveneeneeesnnnnneenssennnes | eneeneeensensnesneennsss0:00 ot [ s

.......... XXX oo cereinernnennsnnsnnsnnns | eenvnesnesnesenneee000 ||

.......... XXX oo cervnernnnnnenesnnsnnns | eenvnenesseesennene000 || e

................. 900,708 |...oooovinnierinninniinns oo XXX | iiine......900,708 v 903,357 |01 | 000900,708 |

............. 40,742,451 |.......... 106,867,480 | ... XXXcocooorvrnns | cevnee.n. 375,625,340 v 345,301,537 | 19.9 100 375,625,340 | 0
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Annual Statement for the year 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
52,896,464 367,306,307 123,202,718 103,032,872 | oo XXX e | 000000.056,590,784 | oo 378 | 641,828,752 |...covvvicvrennn37.0 [, 532,866,589 | ........... 123,724,195
...8,634,571 ..17,157,889 |.... 52,930,940 | .oovieeereen997,139 | e | e XXX e 139,720,539 | 8.0 | 124,675,634 |... 122,318,810 |.cvvrvevnne 17,401,729
..... 749,979 |...
...................... 656,288,209 | ...........141,125,924
7.
8.
9.
0.7 TOtAIS. ...ttt ennes | srenenens . S XXX [ cereeens ). S XXXorverierinne | cereeeens XXXKoreerirriens | vrrrernnnnsnssnienennns0 | vvivsississinsisisnennn0 L0000 | i
10. Unaffiliated Bank Loans
101 NAIC Tttt ss st stenens | sressessssssessessessssssnssens | sressassssssnssessasssnssessans | sressesssssessessassnsnssens | sonssesssessssesssnssnssessans | sresssnssessessenssnssesessens | eeessenss XK Kurnnnnnnrennns | svvennrnssnnsnnssnssnsenss0 | wonnenneseesnnsnnnnenens 0000 [ eonrinrirsisissiseissisnens
102 NAIC 21ttt ettt ssestesens | £ressessnsssnssessessseessens | ssessesssnssessessassnssessans | sressessnsssessessassnsnssens | soessessseesssessansnnssessans | sressensnensessensennsnssensens | eersesees XK Kernrrnrennenne | vveneeserssnsennnnesnnenss0 | eonneneeneesnnrennnenesd 0000 [ v
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

Totals




Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
111 NAIC T (d)........ 62,781,881 |.......... 770,839,252 |..........493,182,409 |.............49,837,850 | ...........209,900,352 | ....covovrrerrrririnnnc0 | 10 1,5686,541,744 | (913 | b XXX e XK | e 1,385,356,760 |........... 201,184,984

........... 131,393,728 |............17,401,729

9,238,667 79,334,927

Line 11.7asa % of Col. 7.........

L0IS

12 Total Bonds Prior Year
........ 1,596,416,024 | .......................92.1 | ........1,516,956,669 |.............79,459,354

....134,924,232 ..124,176,871 ...10,747,362
749,979

............. 25,446,089 |..........716,217,171 | ...........588,825,518 |.............53,117,740
..10,260,450 |.... .76,468,446 |. 46,036,656 | .. 2,158,680 | ...
749,979 |....

................. 903,357
...1,642,036,897 |..

..36,456,518 |....
.21

12.8 Line 12.7 as a % of Col. 9.
13. Total Publicly Traded Bonds
131 NAIC Tttt | cresteeneens 34,408,919 |........... 668,782,118 | ........... 434,675,052 | ...coonvnes 43,483,031
....8,238,921 | ..o 71,689,648 |............ 50,311,704 |....cceeeee 1,153,455

..900,708 | ..o L | eeieniennenenn 900,708 | i 01 | 903,357
13,7 TOAIS .o essrennes | srreeseennea 42,647,840 |........... 740,471,766 |........... 486,089,566 |............. 45,537,194 | ...........204,007,640 | ..cccoeovvivrereirrennn0 | 0. 1,518,754,006 | .o 874 | 1,642,036,897
13.8 Line 13.7 as a % of Col. 7..... o] 28 .. L4881 ... . .30 . . . v XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........c.coovevevevec | covereeererererenne. 25 | o 426 | oo 28.0 | oo 2.6 . . Ak XXX i e ).9.0. G-
14. Total Privately Placed Bonds
.................................................................................................... 28,372,961 |...........102,057,134 |.............58,507,357 |...............6,354,819 | ............5,892,713 | ...oorriririrririiriiiins | 20000 201,184,984 | 116 ) . 79,459,354

2999747 | 7,645,279 |.....cccoouee 8,756,703 17,401,729

............. 10,747,362
.0 .

N 109,702,413
14.8 Line 14.7asa % of Col. 7..... | s 134 | ... ....50.2
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cocoovevevevee | coveerereerererenne. LA 6.3

(@) Includes $.....218,586,713 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes§.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S........ 0.
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

1.05

Commercial Mortgage-Backed Securities.....

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......ceueeerieceeieirecteie ettt sessees | ceeesesseeens 5,884,009 | .......... 44,152,069 | .......... 162,147,825 ) 0., SO DO, 212,183,903 | ..o 12.2 | 219,871,310 | covvvvvereeenn 127 [ 212,183,903
1.02 Residential Mortgage-Backed SECUMLIES...........cvuuririririririeeinsinis [ reereieinsinesnseneens [ creeeenseesseensensseeesnees ....14,088 |. XXX ....15,740 ....14,088 |.

219,887,050

2.01

2.02
2.03
2.04
2.05

379,336,988

3.01

3.02
3.03
3.04
3.05

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.............. 3,198,013

43732 |.

.......... 102,331,919

13,187,667 | ...

.............. 8,931,239
..97,936,241

........ 224,966,331

150,659,009
.0

186,976,530
158,325,006

.......... 224,966,331

150,659,009 |.

..3,241,745

.......... 115,519,586

............ 40,742,451

........ 375,625,340

345,301,536

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

............ 46,533,699

..14,997,336 |.

.......... 316,207,733

128256463 |...

.2,000,000 ...

........ 495,164,780

..10,048,420
126,326,631
165,874,303

............ 86,199,519
.3,849,822
16,332,726
34,743,857

............ 61,531,035

.......... 444,464,196

............ 11,149,562

........ 797,414,134

.......... 141,125,924

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...

.0

1. Total Bonds Current Year

11.01 Issuer Obligations..........cccovvevrvereeiiieeieeeseee e sssesesessssesenas | ceeneenenn 96,979,480 | ..o 708,730,049 |.......... 494,694,557 |............ 15,082,943 | .............. 8,931,239 | .......... XXX eovvveveens [ v 1,284,418,268 | .....cccvevvieeeeenn 739 | e e XK e e XK [ v 1,120,757,960 |.......... 163,660,308
11.02 Residential Mortgage-Backed Securities... . . 13,187,667 |............14,744,807 |. 34,809,070 |............97,936,241 ...160,721,517 ...156,871,695 |. .3,849,822
11.03 Commercial Mortgage-Backed SECUtES............cccceovrierricerireniiies | vvveesereennieieiennd0 | e (0] I 23,293,758 | .coovcevieeerieieennn0 | s 103,032,873 | oooeee e XXX e | e 126,326,631 | ..ovovoveeeiireeenn 13 e XX e XX e [ 109,993,905 |............ 16,332,726
11.04 Other Loan-Backed and Structured Securities.............cccccocvvvvvvcececns | ciennn. 14,997,336 | ..........128,256,463 | ............20,620,504 | ..............2,000,000 | .....coooveveeeee0 | oot XXX s | s 165,874,303 B e XXX e XX | e 131,130,446 |............ 34,743,857
11.05 SVO Identified Funds . .

60IS

Line 11.08 @58 % Of COl. 7..vvvovieiiirieicireiessssieiisssssensesssniennes | ennsnsensessieneeend ] |89 | i 31.9 | 3.0 | i 120 |00 | i
12. Total Bonds Prior Year
12.01 ISSUEr OBlIGAtIoNS.........cvvvierirciriieieiseee e ssseeeisseessessnsens | creensinnns 35,570,763 | .......... 634,340,551 |..........546,973,921 | ............ 17,288,264 |.............. 8,251,356 | .......... ) 0.9 NN PSRN ), 9.9 RN I ) 0.9 G 1,242,424,855 | .......coevevnnen. 7T | 1,188,047,967 |............ 54,376,889
12.02 Residential Mortgage-Backed SECURIES...........ccocvvverrerrireireiesieiieees | e 79,026 |............ 13,101,050 |..............7,495,749 | ............ 36,891,513 | .......... 101,387,264 | .......... ) 0.9 CHNRININ DO XXX 158,954,602 2 |, 158,954,602 | ....coovevrrrerreirireninne
12.03 Commercial Mortgage-Backed SECUMLIES.............coevieeiiceeiierieens | voereirneesnsisieninenns | serersnsnssnsnessnsneenes | oerenereren@ 3320 1,D1 T | ovviieeteeeeseeeenns | vrveeenns 103,170,886 | ...coooe.. XXX et XXX 126,428,457 RS0 126,222,561 |................. 205,896
12.04 Other Loan-Backed and Structured Securities.. 145,244,016 | ... . . . . . . 168,811,768 |.

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans.
12.07 Unaffiliated Bank Loans. .
12,08 TOAIS......coevicvcreierceeee ettt ssssenesns | sresissenens 36,456,518

o 56ATO.TTT |..

12.09 Line 12.08 @5 @ % Of COL 9......ovveevieiiiiieiesesieccsiesessieseseissienens | erieissiessssssieneean 20 | i 85T | 00003688 | 3.2

13. Total Publicly Traded Bonds
13.01 1SSUET OBlIGAtIONS.......v.cvvveieciciicisiesice et | eveesaeneas 42,604,110 |.......... 618,774,158 | .......... 441,720,334 | ..o 8,728,124 |....cocoo... 8,931,239 | .......... XXXovevers [ e 1,120,757,965 | ..coooevvererennn 845 | i 1,188,047,967 | ...ovvvvrrrerne. 68.6 ... 1,120,757,965
13.02 Residential Mortgage-Backed Securities L A3732 [ 13,187,667 |............ 10,894,985 |............ 34,809,070 |............ 97,936,241 156,871,695 | ..coocvevrvvereennnn9.0 |, 158,954,602 | ..cooovevrvvireeenn9.2 | i 156,871,695

13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNDS..........c.ccrivireriereireiceiecesce e
13.06 Affiliated Bank Loans.....
Unaffiliated Bank Loans.

12,853,745 |. ..97,140,156 109,993,901 126,222,561 ...109,993,901

: 1,
13.09 Line 13.08 as a % of Col. 7... .
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUEE OblIGAtioNS.........cviveiieeeciicieieiee st | cresesssnns 14,375,371 | ............89,955,891 | ............ 52,974,226 |.............6,354,819 | ...coovrririiiieeeees | oo XXX e | 22000022, 163,660,307 | 94 |
14.02 Residential Mortgage-Backed SECUMHIES. ..........oveevriereiiiieieieinies | vereeeiseiessenessisneennns e —— ...3,849,822 |.

..16,332,726

14.03 Commercial Mortgage-Backed SECUMLIES............ccceviieiriiieeieiiiees | v e ——— 10,440,013 |. . . .

14.04 Other Loan-Backed and Structured Securities.. . v 19,746,521 [ et | e v XXX ..34,743,857

14.05 SVO Identified FUNDS.........cccoerierinieieeisieeeceieessenesssnesesenns | eveeiens XXX i v XK e | e XXX e | e e XXX s [ et XX K e | e 0

14.06 Affiliated Bank Loans. .

14.07 Unaffiliated Bank LOANS........cccuvuvieieiiisieieiseeieiseieieississseseissiesses | sesessessssessesesssssssasaes cerinteisreneennesnans | e | erneersnssesnnnesnnnsens |onsessnnnesnessesnnnes | nenerens XK unersnnnnens | ceennnenesnnssnnennens .0
14.08 Totals.......ccoeverrireriiirnns ..29,372,707 |..........109,702,412 | ............67,264,061 |..... 6,354,819 |... I 218,586,712
14.09 Line 14.08 as a % of Col. 7... L1340 .50.2 | .. . 2.9 T 0.0 | e 100.0 ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccocveeveveee | cverereeeeeen 1.7 . . . . O] i, (VTR IR, .0, G IR 0.0, G Ry ¢ ¢ TR IRED 0.0 R SO 12.6
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Annual Statement for the year 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term inVeStMENtS ACUINET. .........covieuriiicieiiieie ettt ssesenseaes | sresessssssesessssessssnse s st esessnsesesaes 22,000,830 | .oooeeeieceicccccccceceeeeeean 22,000,830 [ ..eeeeeiieeeeeeeeeeeeeeee ettt ettt eeens | etetet et ettt et ettt ettt ettt ettt et et et et et asasanas | etetetetetetetet et et et et et et et etetete b et et et et et ettt tetetanas
3. ACCTUAI OF BISCOUNL. ...ttt | eebti bbbt 7O | s TO | ettt snr s | eeb ettt | Sebte et
4. Unrealized valuation iNCrEase (ECTEASE)..........uirirreuiiriieiseissieie ettt sse s sssssssessessnsens | sssessesssssssessessssessesssessessssssessessessssessessnsns L0 O OO PO TP BT T OO OT PP PTPTPOTRRPPRTRO
5. Total gain (I0SS) ON QISPOSAIS........c.curueirireiriiirieiieie sttt ettt et b et s bt st sesebensntes | fetsssssesessnsesessssetes s sesesns s sebessesesesanes 20,826 | oo 20,826 [ ..vvieeieieiiieieic ettt | seretet ettt ettt a et ettt sttt et st tes | Srehetataete bt Rttt b ettt ettt es
6. Deduct consideration reCeived 0N AISPOSAS...........cvviueuriiieiriiiseieieieeisieisissse et sessssessssnsesens | sresesssissesessssessssssesessssesessnsesesaes 22,021,495 | oooeeeeeceeceeeeee e 22,021,495 | oottt ines | ettt ettt et e et st e et etete e stetetensseees | seeteeretere s et et st et et et et et et et et et et et e s et et e s seernenas
7. Deduct amOrtization Of PIEMIUM...........ciiiiicierieirieiei et ses | chsesiesbnsb bbbttt 231 | e X O PO PO
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccreuriririrniiniiiriririens | e 0 | o e 0 | s 0 | et 0 | e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cuieiiiiirieisiisisisisissieseessesssesssssssessssnses | sesossessessssessessssessesssssssassessssassessessssassessnsas 0 o 0 [ e s 0 [ oo 0 | et 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

chtal Boids Money Market3 Mutual Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YT .........covuririrrieeieerrieireeeseisstsee st ssessssssessessss s sessesssssessesseses | sressessesssssssessasssssssssessesssssessessassnen 237,319,472 | oottt sinens | oesens et 237,319,472 | oot
2. Cost of cash equivalents acquired 411,573,444 411,573,444

3. ACCTUAL OF BISCOUNL......ouoveiiiieiii bbbt | Eebneb bbb bbb 0 [ | e bbb | Sh e bbb
4. Unrealized valuation iNCIEASE (ABCTEASE)...........cevriiueriiireieiiete ettt s e ss bbb st b es s s s bbb s e sesessnsebessnseas | absesessssssebessssesessssebes s e s e s s et et s s ses b naebenas (18,3B7) | cvveveviierereieree ettt saesens | esisese sttt s (18,3B7) | cvvvererirerererereiiee e
5. Total gain (I0SS) ON GISPOSAIS..........veverrerrirriseiseesseeseieee st ise sttt ss e ss s s st s st s s st s sses st st nen | Sesessessessessassssssess st st se st essen b s s s st et rens (53,708) | cvervveeerereerrereesneeneesisessssssssssesssesssssssssessssssssssssnss | sesessesssssssssssessassssssssessessassssssessesssssssees (53,708) | oottt e
6. Deduct consideration reCeIved ON QISPOSAIS............ccuueviuiviiiiieisiie ettt ettt bbb s s ssessbans | saebssbessessesssssssessss s b esses b se s bt sans 808,635,812 [ ..evveiecieiiecterieeieee ettt senaetenes | evereies sttt s s et enaeaenan 608,635,812 [ ..evveceeteeieieieeeeteeeeee et
7. Deduct amortization Of PIEMIUM..........cc.ccuiiueieiiiriieieeis ettt b bbb bbbt b e s s st sssenss | 4bsebsnsassessesaebes s st s et bbb s bbbttt 0 [ ettt entes | Sebetse bt st e bt e bbb R R Rt s st n s s bent | Hesstesietent ettt e Rttt bbbt en
8. Total foreign exchange change in book/adjusted CarTYING VAIUE............c.c.cviviueveiiieieiecie ettt saebesssees | etssssesesssses st ss s e s s s s s s b as s b s ss s b st es s s s b sans 0 | ettt bntes | seaebees et s ettt s et b e e s e s b s s b s s et s s etebenne | Sbesaebeseseae s s et e s s At b A s et bbb bt st b n e aees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuvuireiuriirieieirtree e seie | sesesessssess e see s st 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccevirrieierriieieiisisieeisseesssienes | vt 40,185,029 | ..o 0 [ oo 40,185,029 | ...ovvreeeece e 0
11. Deduct total NONAAMItIEd @MOUNLS...........c.eiuiiiiiii s | bbb 0 ittt | et | £ EE L
12. Statement value at end of current period (Line 10 MINUS LINE 11).....viciiiiiriiieiiieisiesieesieetssssestessssaessssssesesssassssssesessssens | sossesssissesesssessssssssesnsesessssesesssesessssens 40,185,029 | ..o 0 | o 40,185,029 | ..ovviieiceee s 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccccovvivereriennes




Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
9} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  2A 7 |U S TREASURY ...ttt senn RS TN O 1D FEcns | v 9,404,453 |...105.890 | ............ 10,589,000 | ....cvvvnee 10,000,000 | ..oovvereeen 9,637,549 |.......... 59,825 | ..o | e | e 1.500 |...... 2.180 |FA.....| ..........56,658 | ........ 150,000 | 02/14/2017. | 08/15/2026.
912828  3F 5 |U S TREASURY ....oiiiiiiiiiieiiseieetes st ssssssssessssnssssins. | eeeins IO I 1D FE s | v 12,941,637 |...111.005 | ...ccooonce 15,041,178 | c.ccvvennc 13,550,000 | ..oovveeee 13,105,633 | .......... 57,981 | oo | e | e 2.250 |...... 2.770 |MN......| ..........39,583 | ........ 304,875 |02/07/2018. | 11/15/2027.
912828 3V 0 |US TREASURY .....ooviiiiririiiinensesiesissisesssssiessesssssssssssssesessenssesens. | oeeees .3,933,594 |...109.070 .3,959,677 9,211 | e [ e [ e 2.500 |...... 2760 | .o | v 41,848 | L 100,000 | 02/02/2018. | 01/31/2025.
912828 3W 8 |U S TREASURY [T . .2,988,555 |...114.644 | .. . 2,992,487 | .......... 921 [ e [ e [ e 2.750 |...... 2.780 |FA..o.| e 31,162 | e 82,500 |03/13/2019. | 02/15/2028.
912828 4V 9 [U S TREASURY ..ottt sesssssensenss. | oerenns e [LCFE i | 4,924,023 |..116.125 | oovvienne 5,806,250 | ....ccocene 5,000,000 | ......c..... 4,939,457 | .......... 6,955 | .o [ e [ 2875 |...... 3.050 [FA...| e 54,297 | Lo 143,750 | 10/02/2018. | 08/15/2028.
912828 6B 1 |U S TREASURY .....oiiiiiiiieieiieiienisesieeiseisesssssis st isssssssssssssnssssens. | eeeees .8,947,266 |...114.753 ..10,327,770 .8,955,978 4,789 2625 |...... 2.690 |FA....... vernnrnn89,236 | e 236,250 |03/06/2019. | 02/15/2029.
912828 6F 2 |U S TREASURY [ NE ...999,023 |...110.859 | .. ...1,108,590 | ... ..999,264 | .......... 132 | e [ [ 2.500 |...... 2.510 |FA...... 8,494 | L 25,000 |03/14/2019. | 02/28/2026.
912828 6L 9 |U S TREASURY ...ttt LS. [ [ | TAFE i | e 6,648,926 |...109.671 | ....cc.oucen. 7,402,793 | v 6,750,000 | ..oocvvveves 6,672,203 | ...oovvorerirererrrrienns | s 13,742 2.250 |...... 2480 |MS......| .........39,018 | ........ 151,875 | 04/17/2019. | 03/31/2026.
912828 7B 0 |U S TREASURY ...ttt esessssssssssnssssins. | eeeins .1,499,824 |...107.898 ....1,618,470 ...1,500,000 1,499,860 | ovvueeeierieeieees | e pZ S TRRTNTIRN DRSS PO 1.875 |...... 1.870 [JD..coc. | v 14,140 | e 28,125 |06/28/2019. | 06/30/2026.
912828 F9 6 |U S TREASURY [T I - 5,911,467 |...101.559 | .. ...5,971,669 | ... ...5,880,000 | .... .5,884,009 | ... (4,746) [ ..o | e | e 2.000 |..... 1.910 [AO...... | 21,427 | o 166,652 | 12/01/2014. | 10/31/2021.
912828  J2 7 |U S TREASURY ..ottt essssssssssssssssssins. | oeeees I I . . 107.082 | oo 2,141,640 | ..cocoonneen. 2,000,000 | ..ovvvreeen 1,989,108 |.......... 2,502 | covorereeenninens | e [ e 2.000 |...... 2130 |FA....| e 15,109 | e 40,000 |10/30/2015. | 02/15/2025.
912828 K7 4 |US TREASURY .....ccooiiiinrisciicssiieisisesisesisssssssssssiessenins | oneies ..107.722 ....4,308,880 ...4,000,000 3,908,206 | .....covovrierierinnis | e 18,497 [ | e | s 2.000 |...... 2.520 |FA..o| 030,217 | e 80,000 |03/08/2017. | 08/15/2025.
912828 P4 6 |U S TREASURY .....viiitiiriciiiinriseeteeissesesssssie st ssssssssssessenssenens. | oeeees B - ...106.367 | .. 12,498,123 | ... 11,750,000 | e 11,321,869 | oo [ e 77,620 [ i | e | e 1625 |...... 2.380 |FA.....| 72,120 | ... 190,938 | 06/22/2017. | 02/15/2026.
912828  R3 6 |U S TREASURY .....oiiiiiiieieiieeineetes et sessssssssssnssssins. | eeeias IO I . ...106.480 | ...ccovence 22,360,800 | ....ooce.. 21,000,000 | ........... 21,136,162 | ..ovvvcrrerinciienins | errereeees(24,190) [ oo [ e [ e 1625 |...... 1490 [MN......| ........44,306 | ........ 341,250 |08/01/2016. | 05/15/2026.
912828 T2 6 |USTREASURY ...103.367 ....1,033,670 ..1,000,000 | coovrierreee 994,119 | oo [ 2,084 [ | e | e 1.375 |..... 1.590 [MS...... v 3,932 | s 13,750 | 10/11/2016. | 09/30/2023.
912828 U2 4 |U S TREASURY .....ooiiiiirieiieiiseineeiesissisessssssessesssssisssssssssssssnssssens. | eeeees ...108.839 ..27,481,848 .25,250,000 | ..o 24,472,592 | oo | e 121,252 | oo [ [ 2.000 |...... 2.560 |MN...... rernnrn85,566 | ..o 505,000 |02/06/2018. | 11/15/2026.
912828 V9 8 |U S TREASURY ...110.523 BABE [ .o e [ 0000 2.250 [ 2490 03/01/2017. | 02/15/2027.
912828 W7 1 |USTREASURY .1,239,307 |...106.253 04/05/2019. | 03/31/2024.
912828 YB 0 |U S TREASURY ...16,324,805 |...106.929 ..16,039,350 09/30/2020. | 08/15/2029.
912828 YG 9 |U S TREASURY .5,021,289 | ...106.601 ....5,330,050 10/02/2019. | 09/30/2026.
912828 YY 0 |USTREASURY ...105.937 1,059,370 01/17/2020. | 12/31/2024.
912828 ZL 7 |U S TREASURY ...100.359 ..20,071,800 .20,000,000 05/14/2020. | 04/30/2025.
912828 ZN 3 |U S TREASURY......ostvririirincrrnnrnereninsinerisssnensensssessesssssssenenssssnnnss. | onenen | oo | coeevnenense | TAFE s | 100000...22,010,547 | ..... 99.738 .22,000,000 05/29/2020. | 04/30/2027.
912828 ZQ 6 |US TREASURY .....ccooiiiiiinciiniicciiccissisnicssisssienississsessisssssssssiennns. | wonnies | oo | covevveneeee | TAFE i | 10000.4,998,828 | ... 97.718 05/14/2020. | 05/15/2030.
912828 ZV 5 |U S TREASURY.....ootvririirincrrnirncrenissinerisssnensensssessesssssssensensssennnes. | onenes | oo | cveevnenenne | TAFE s | i 1,657,348 | ... 99.566 .1,656,891 500 |......0.430 |JD....... ..4,148 07/23/2020. | 06/30/2027.
91282C  AB 7 [US TREASURY.....ostrirnrincerinineinerissnnesensssissenssssssssssesssssssssssssennss. | woveeen | oo | ovevnsenne | TAFE i | 1. 10,994,844 | . 99.695 . ...10,995,188 344 | e [ e [ 0.250 A 11,508 ... | 08/31/2020. | 07/31/2025.
91282C  AD 3 |U S TREASURY.....cooviriiernrirninrincisnnsiiennsiesessssesenssssssssnssssssssnssensenenne. | B [ [ vevvveivnns | TAFE i | 2,981,484 | ... 98.660 | .. ....2,959,800 | ... ...3,000,000 | .... 2,982,448 | ... 963 | v [ e [ 0.375 e . ... | 08/18/2020. | 07/31/2027.
91282C AV 3 |U S TREASURY. e |TAFE i | 995,391 | 99.625 | oo 996,250 | ..ooovevernes 1,000,000 | ..o 995,404 | ..o | 14 [ [ [ 0.875 MN.oooo | e 1136 [ 12/18/2020. | 11/15/2030.
0199999. U.S. Government - ISSUET ObIGAtIONS. ..o | enssines 211,031,078 XXX | 225,478,208 | .......... 213,080,000 | ........ 212,183,904 | ..o, 0 ] o 305,139 0 0 XXX XXX | .......833,700 | ... 2,840,903 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K  WC 0 | GOVT NATL MTGE ASSN ‘ ....... | . ‘ ........... 4‘ TAFE i | i, 14,081 |...113.305 | .oovoovrinninns 16,022 | .. 14,141 | .. 14,088 |.......... {1 [T [RTRTRR preen 7.500 |...... 7.530 [MON... | ccooivriiniinnns 88 | o 1,061 | 09/17/1999. | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities. ... 14,081 XXX 16,022 | .. 14141 | .. 14,088 0 6 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government .211,045,159 XXX 225,494,230 | .......... 213,004,141 | ......... 212,197,992 0 305,145 0 0 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
013051 DW 4 |ALBERTA PROV. 1,641,705 |...109.529 .1,636,760 (4,945) [ ..o | e | s 2.550 |...... 1.070 [JD....... . 10/01/2020. | 06/01/2027.
013051 EC 7 |ALBERTA PROV. .3,078,360 |...105.914 3,057,815 | coveeeeerierineinens | e (20,545) [ ...vvrverrireeiens [ e [ e 2.650 |...... 1.900 [MS...... . . 01/07/2020. | 09/01/2023.
01306Z CU 3 |ALBERTA PROV.....ccoomiiiriririicrienineeenissinesiesssensensssssssessessnsssenses | seveee | oo | eovverinnees | 1D FEvviiii | i 1,995,760 |...106.899 | ..............2,137,980 | ..............2,000,000 | ............ 1,998,781 |.......... K7 ( [TOTOTRIRI IPPOPIRTORRIRPR IOV 2.850 |...... 2870 | Joverrs | v 25712 | oo 57,000 | 01/18/2012. | 01/19/2024.
11070T AF 5 |BC PROV.... 4,819,565 |...109.730 4,769,830 | oo | e (CYAET:) | [ IR DO 2.850 |...... 1450 [JD..ccc. | v 5,095 | oo 128,250 | 04/16/2020. | 06/18/2025.
11070T AJ 7 |BCPROV.... .2,768,040 |...108.270 .2,755,952 (CAE:) ) TR ISR DO 2.300 |...... 1.890 |ID.ovv | o 2,467 | i 62,100 | 10/01/2019. | 06/18/2026.
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3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated
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CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
135087 D5 0 | CANADA GOVT....ooiiiiiiririiisisiersssseeessssissssssessssssssessssssssessssssssssssnes | coeres 1AFE.... ...108.175 ..16,145,119 14,925,000 215,606,290 | ..o | e (43,339) [ v [ [ 2.250 |...... 1.160 |JD..cocie | v 28,981 | ....... 234,563 | 11/02/2020. | 06/01/2025.
135087 E6 7 |CANADA GOVT.. e | seri e | LAFE.c. ...105.589 | .. ...9,503,010 | ... ...9,000,000 | .... 9,021,983 | oo | v 3877 [ o | e | s 1.500 |...... 1450 [JD..cooc. | vovrrns 11,497 | ........ 135,000 | 07/02/2019. | 06/01/2026.
135087  F8 2 | CANADA HOUSING TRUST.....cooiiirrireieireiesstieesiesiseessessssssssssesssssenas | seeees IO I 1.AFE ..103.329 | .o 23,249,025 | ............ 22,500,000 | ........... 23,252,594 | ..ovvverrernncirnnrns | e (T1,291) [ [ e [ e 1.950 |...... 1.250 [JD..cooee | v 136,866 | ........ 122,500 | 08/28/2020. | 12/15/2025.
135087  G7 3 | CANADA GOVT....couiverirrirriririessseriesisesesessssssssssessessssessssssssssessenes | soeees 1AFE...... ...101.362 ....5,068,100 ...5,000,000 5,065,233 | ..oovvvverrerirenirinns | errneneend(3,317) [ | e | s 1.000 |...... 0.210 |MS...... 11/27/2020. | 09/01/2022.
135087 K5 2 |CANADA GOVT.. et | seria o | LAFE.c. 103717 | .. ..28,885,185 | ... .27,850,000 | ...........28,661,586 | ...oocvvvrrnrrrcrirenes [ rnenene(118,584) [ oo | e | e 1.250 |...... 0.530 |MS...... 06/23/2020. | 03/01/2025.
135087 K9 4 | CANADA GOVT....ooiiiiiirerieisirsiersssssiessssissssssssssssseessssssssessssssssssenes | coeres [ [ 1.AFE 100413 | 6,526,845 | .............. 6,500,000 | ............. 6,523,181 | .oevirivrererncnns | errrereennend(B79) [ e [ | e 0.500 |...... 0420 [MS...... | cooers 10,863 | .o 11/27/2020. | 09/01/2025.
13509P  EF 6 | CANADA HOUSING TRUST......oovvumrimrmmriiriieesesisseesessssssessenssssessssanes | eeeens 1AFE...... ...108.370 ..18,531,270 .17,100,000 WATATA339 [ s | e (103,875) | i [ [ o 2.900 |...... 2.230 |JD....... v 23,160 | e 495,900 | 06/10/2019. | 06/15/2024.
13509P FA 6 | CANADA HOUSING TRUST e [ s e | LAFE.. ...106.348 | .. ...8,507,840 | ... ...8,000,000 | .... 8,212,419 | oo [ eriereennid(8,966) [ oo | e | 1.950 |...... 1.380 [JD....... v 1,286 | 126,750 | 11/20/2020. | 12/15/2025.
13509P  FL 2 | CANADA HOUSING TRUST......ovvumremrierirrniersesessesessssssessenssssessssanes | eeeees I N 1.AFE ...106.690 | ...ccvvvnee 38,408,400 | ............ 36,000,000 | ........... 36,605,648 | .....ooovvrerenceirrins | evrrreered(78,587) o [ e [ e 1.900 |...... 1.570 [MS.....| e 202,389 | ........ 712,500 | 03/06/2020. | 09/15/2026.
13509P  HJ 5 | CANADA HOUSING TRUST ......rivrmrimeimerieresnenieeisseessessssssessessseesessanes | eeeens 1AFE...... ...105.121 ..15,505,348 .14,750,000 215,168,382 [ ..o | e (T3453) | s [ [ 1.800 |...... 1.060 |JD....... rerennn12,366 | e 265,500 | 04/16/2020. | 12/15/2024.
563469 UJ 2 |MANITOBA PROV. v [ e NE 1.EFE....... ...108.950 ..4,902,750 | ... ...4,500,000 | .... 4,890,620 | ....cooevervverrriennien | wevereeree(10,690) [ oo [ e [ e 2.550 |...... 0.900 |JD....... v 9,589 | 57,375 | 11/19/2020. | 06/02/2026.
614852  PH 8 |MONTREAL QUE........cccostriiiirierienieesssissisessesssessssissssessesssnsssensns. | eeeees . ..110.500 | .............1,105,000 | cooovvrneeee 1,000,000 | ..cooovrenee 1,088,133 [ ..o | verirenernee(8,967) | v [ [ 3.000 |...... 1.060 [MS......| ..........10,027 | .......... 15,000 | 07/02/2020. | 09/01/2025.
614853 DS 5 |MONTREAL QUE........coomiiimiriierinirineiisssiessisssisessiessssssssssssisnnees | avvions ol ...110.540 1,105,400 | oo 1,000,000 | ....cccooeeee 1,087,408 | .....oovvvvvvnrrvcrnes | cvvrrenerene7,092) | v [ [ 2.750 |...... 1.150 ...13,750 | 07/08/2020. | 09/01/2026.
626200  AK 7 [BC MUNIFINANGE........cccosiviirirmiirieinineriesiessseessesssssessesssessssssssnes | cereees o ...101.556 | .. ...2,285,010 | ........ 2,250,000 | ...... 2,266,655 | ....ovvrcrierierinens | e 1,798) [ oo | e | s 1.100 |...... 0.920 coere 12,375 | 07/02/2020. | 06/01/2025.
68323A  CX 0 [ONTARIO PROV.....cooiiiiiiieiieriesiseesssisssssssssesssessssisssssessssssessssnsnns | sessns i | e | 1D FEviiiis | v 23,241,450 |...108.561 | ............ 24,453,365 | ............ 22,525,000 | ...coonee. 23,076,627 | ..ocvvecrrereneenerins | cerreeen(114,868) [ ovvicieciins [ e [ e 2.600 |...... 2.010 |JD.......| ... 48,938 | ... 585,650 | 04/16/2020. | 06/02/2025.
68323A DL 5 [ONTARIO PROV.....c..osteiriiiiiiicrieriiieississsiiesiesissessesisssssessssssssssseninns | sevenes NN ...14,857,030 |...103.348 ..15,502,200 15,000,000 214,936,265 | ..o | 29,880 | s [ [ 1.950 |...... 2150 | M. | ... 125,584 | L. 292,500 |01/07/2020. | 01/27/2023.
68323A° DM 3 [ONTARIO PROV.....cootteririmerierisesiseesssissessessesesessssssssssessssssnssssnsnns | sevsns o ...10,237,045 |...108.435 ..11,385,675 10,500,000 110,305,466 | ...oooverrerierins | 32,211 | s [ [ 2.400 |...... 2.760 |JD....... | coerreni21,058 | ... 252,000 |02/05/2019. | 06/02/2026.
68323A EA 8 | ONTARIO PROV. .9,934,052 |...101.321 .10,334,742 10,200,000 | .....ee.e. 10,100,197 | ovooirviriririrnines | ervrreenenB2,462 | e | e e 1.350 |...... 2180 |MS......| ... 43,744 | ... 137,700 | 04/19/2019. | 03/08/2022.
68323A EE 0 [ONTARIO PROV. o 4,274,880 |...110.173 .104,000 | 04/02/2020. | 06/02/2027.
683332  AB 3 |ONTARIO PROV.....cooiiiiiiieiieiiesiseesssissise s ssssisssissssssssesssssians | seisas o .8,299,434 |...105.825 8,259,381 | oo | (21,270 [ o | e | 2002600 ......2.320 [ MS...... | .........67,173 | ... 213,200 |02/12/2019. | 09/08/2023.
68333Z  AF 4 |ONTARIO PROV......c..stiiiiriiiierieriieississsiiesiesesessesisssssessessssssseninns | sevenes o .5,038,850 |...106.334 5,027,121 | v | e 8.971) [ | e | 000.2.300 ......2.140 | MS...... | ..........36,233 | ........ 115,000 | 04/08/2019. | 09/08/2024.
74814Z EL 3 |QUEBEC PROV. o 8,427,249 |...106.085 | .. .8,241,013 .283,500 | 10/04/2018. | 12/01/2022.
748142 ES 8 |QUEBEC PROV.....oiiiiiriiirinsierseisiesssissiesisssssssssssssesssssssssesssssnsns | soneres o .2,263,296 |..111.772 | .. ...2,100,000 2,190,158 | .o | e 23,213) [ [ 003750 1102520 [MSL 26,322 78,750 | 10/02/2017. | 09/01/2024.
74814Z EV 1 |PROV OF QUEBEC ...30,623,465 |...109.574 . 29,225,000 130,406,247 | ...coovvevrrrerrerrne | eerreend(181,855) | i v [ 002,750 |......1.830 |MS...... | ........270,856 | ........ 738,719 | 07/28/2020. | 09/01/2025.
74814Z EX 7 |QUEBEC PROV 12,225,840 |...109.681 ..13,161,720 .12,000,000 12,202,617 00,274 .250,000 | 04/02/2020. | 09/01/2026.
74814Z FB 4 |QUEBEC PROV. o ...11,694,270 |...111.826 11,741,730 10,500,000 ...11,676,092 96,514 11/19/2020. | 09/01/2027.
803854 JW 9 | PROVINCE OF SASKATCHEWAN........ovvurrimiemerinermeniesesneesssssessessienes | eeeens o .2,189,922 |...108.983 ...2,288,643 | ... ...2,100,000 .2,148,028 e 10/02/2017. | 06/03/2024.
891288 DK 5 | TORONTO ONT..oooovuririrriirsirsierissseisesssisssesssssssesssssssssssssessssssssessnnes. | oerenns e 1,785,919 |...107.287 | .. . 1,797,057 | ... ..1,675,000 | .... ATTA263 | o | e (11,855) [ s v | 2002450 |......0.970 [FA....... . . 07/02/2020. | 02/06/2025.
891288 DV 1 | TORONTO ONT...cooiierimerierimsssisssnssenssesesseesssnsssenssensessssesssnssssnsssnssenssssess | seeees v L [T FE i [ i 2,551,065 |..101.784 | ....ccocenn. 2,544,600 | ..o 2,500,000 | ..ooovernnes 2,549,383 | .o | e (1,682) [ o | |00 1.600 ] ......1.380 [JD...... 10/01/2020. | 12/02/2030.
0699999. All Other Governments - ISSUET ObBlIGAtIONS............ciuuiiiiiiiiii s nnes | cnisienes 337,457,889 XXX ....349,121,878 | ......... 327,700,000 | ........ 336,284,330 0 0 XXX XXX
1099999.  Total - All Other GOVEIMMENES. ... c.uveesiresireeresiesserisssessersserseees sttt | cessnesas 337,457,889 XXX ....349,121,878 327,700,000 336,284,330 0 0 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
130630 KD 9 [CALIFORNIA ST...oouiiiiriiiiieieierineieiessssisessssssesssssssssssssessessssssessesssssens | seeres ..132.610 ....2,274,262 2,010,112 | oo | eereeennn(34,049) [ s [ | 22.5.000 | ......2.530 [AO...... 01/10/2019. | 10/01/2030.
13063D LF 3 |CALIFORNIAST. ST TRRINN BTN . ...134.000 | .. ....1,340,000 1,191,859 | s | erneeen(20,775) [ o | e | 20025000 | ......2.420 [ AO...... 03/07/2019. | 04/01/2030.
880443  BS 4 | TENNESSEE ST.....occiiioiiiiiiniiiiiiinnicissiesiesisissssssiessess s | oneies . 122,864 | .. 1,228,640 | .............1,000,000 | ............. 1,103,927 | oo | cvvrrereenn(16,484) | oo [ 005250 |......3.220 | MS...... 10/08/2015. | 09/01/2026.
882723  5Y 1 | TEXAS STATE ...t siesissesssiessseesiesssesessssssssseens | eeeees ...123.593 ....1,853,895 1,690,917 | ... ceor [ rereeenn(38,804) [ oo | e | 205500 | ......2.540 | FA....... 01/06/2017. | 08/01/2025.
93974D  2H 0 [WASHINGTON ST.....iiiiiiiiuitissrsnnissenssssssesssnsssssssnssenssssessssssssssssssssnsssesss | seeees N .1,188,890 |...129.791 | .. ...1,297,910 | ... .1,150,584 | ... o Lo (14,162) [ i | e | 2.5.000 | ......3.080 [FA...... 03/15/2018. | 02/01/2030.
1199999. U.S. States, Territories & Possessions - ISSUEr OblIGations. ...........ivrreiiiiiniiisissisn s sesississnssisersaseseeees 7,517,501 XXX | s 7,994,707 | ...cco.cnn 6,215,000 | ...ccoceuvee 7,147,399 0 0 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........oovuoverrerrernensenrieinesssssereenes 7,517,501 XXX ] s 7,994,707 | ............. 6,215,000 | ............. 7,147,399 0 0 XXX XXX

U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
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343136 3Q 8 |FLORIDA STATE TURNPIKE AUTH......c.coeiiimiiirinnieiennsierssiseeensssisesens | cevens 1.C FE. 1,159,220 |...111.861 1,059,502 | ..o | e (15,825) [ s [ | v 5.000 |...... 3180 [ | v 25,000 | ..o 50,000 | 01/15/2014. | 07/01/2024.
348815 PD 7 |FORT SMITH AR WTR & SWR REVENUE...........ovvuiiemerinerieeirenieesseines | veeens NE 1FFE.| . 12,344,340 |..127.178 2,264,892 | .oovvvvrrerrerrnees | crneeeenn(35,147) [ o | e | e 5.000 |...... 2.830 |AO...... | weoverenee 30,000 | ........ 100,000 | 08/28/2018. | 10/01/2027.
414005 UK 2 [HARRIS CNTY TEX..ooiiimriiiiieineiiseisesisessseissessssssssssesssssesssssssssssnnes | seisns [ T 1AFE s | e 946,913 |...121.817 | oo 913,628 | i 750,000 | woovvrern853,283 | oo | e (20,560) [ oo [ e [ e 5.000 |...... 1.950 [AO...... | coevrrreenne 9,375 | oo 37,500 | 04/07/2016. | 10/01/2027.
592112 JS 6 |METROPOLITAN GOVT NASHVIL.....ccoriverierriirieriereienieeseessesserienes | veeees NN 1.CFE........ .1,182,800 |...107.226 ....1,072,260 ..1,000,000 | ..o 1,034,933 | oo [ ereenenn(22,545) [ s | e | e 5.000 |...... 2,610 11/25/2013. | 07/01/2022.
613340  2H 0 |MONTGOMERY CNTY MD....ccoitrumrmrirerereerinineisessesssesssenssssessesssesssnnees | eeeees i e | TAFE i | e ...417,939 |...104.009 | .. 364,032 | ... 350,000 | .... 357,837 | e [ e 9,219) [ oo | e | e 5.000 |...... 2.270 01/08/2014. | 11/01/2021.
649660 D6 0 [NEW YORKNY ..ot sesssssensenss. | oerenes [ [ TCFE s | v 1,159,200 |...101.180 | ..covvereenee 1,011,800 | .ovovvrenee 1,000,000 | ..cocvenee 1,005,923 | ..o | eeeneeennd(23,388) | oo | e [ 5.000 |...... 2.600 11/26/2013. | 04/01/2021.
649660 N4 4 |NEW YORKNY ..ot isessssssssesssssssssssssssssenssssens. | oeeees 1.C FE. 1,229,910 |...107.383 ....1,073,830 ...1,000,000 1,028,426 | oo | ereeennn(25,624) [ o | e | s 5.000 |...... 2.320 05/25/2012. | 08/01/2022.
64966L KP 5 |NEW YORKNY. [ e 1[1.CFE i | 1,157,640 |..114.744 | .. ..1,147,440 | ... ...1,000,000 | ... 1,066,729 | e (14719) | i | | 5.000 |...... 3.270 03/13/2014. | 03/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Ob||gat|on ...... 9,597,962 XXX | s 9,245,160 | ....ccooenn 8,100,000 | ............. 8,671,525 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS................cccvevrvereverererriereeierecraas 9,597,962 XXX | e 9,245,160 | .............. 8,100,000 | ............. 8,671,525 0 0 XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of A ies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010609  FD 2 | ALABAMA ST PUB SCH &....cceoourvuiimcrierieieesssisensessessseesesssssssesssenes | eeeees . 1,226,000 |...122.727 | .cccoovvrrnnee 1,227,270 | .ovvovrinnee 1,000,000 | ..cooovrenee 1,218,899 [ ...ceovrevrvnerernes | verrereneeeT,101) | s [ [ 5.000 |...... 0.420 10/23/2020. | 11/01/2025.
018411 UA 4 | ALLENTOWN PA CITY SCH DIST.....oiumiiirieirnniineiieriesiseensseissessssssenes | eveens o ....928,493 |...128.887 966,653 750,000 2902,232 | s [ e (16,999) [ e | e | 5.000 |...... 2.240 06/05/2019. | 02/01/2029.
02765U GA 6 | AMERICAN MUNI PWR-OHIO INC OH REV......ccnvveriereirirneriereneernnins | e o 11,123,580 |...113.304 | .. ...1,133,040 | ... ...1,000,000 | .... 1,091,345 | e [ e (13,281) [ | e | e 5.000 |...... 3.330 06/28/2018. | 02/15/2027.
02765U  PZ 1 |AMERICAN MUN PWR OHL.......ccouiiiirieiirieineeissisessesiesissesssssisssinens | seeees . 1,606,514 |...114.203 | ...ccccvvvnnee 1,598,842 | ..ccovvrennee 1,400,000 | ..ccovvrenee 1,596,786 | ...ceouevvvrererreenines | cverirerenneed 9,728) | v [ [ e 5.000 |...... 0.460 11/03/2020. | 02/15/2024.
04109F BA 5 | ARKANSAS ST DEV FIN AUTH HOSP REVENEU.........cc.ccoevrmremivnnriniiiens | s 1,147,080 |...114.922 1,085,606 | ..o | e (14T87) [ o | v | e 5.000 |...... 3.270 12/17/2014. | 02/01/2025.
047870 LW 8 |ATLANTA GAWTR & WAS OO I NE 2,047,023 |...118.106 | .. 2,033,041 | oo [ errenennn(13,982) [ oo | e | e 5.000 |...... 0.310 10/26/2020. | 11/01/2024.
091096 ML 8 |BIRMINGHAM AL WTRWKS BRD WTR REVENUE..........ccccoviirmiirirniinines | cerens e 1,514,565 |...130.706 | .........c.... 1,699,178 | .oovvvirne 1,300,000 | vovovreee 1,469,117 | s | reeeeend(21,469) | o | s [ 5.000 |...... 2.930 10/25/2018. | 01/01/2028.
113073 AJ 9 |BROOKHAVEN GA DEV AU o ..131.825 | ....... 395,475 | ... 300,000 07/18/2019. | 07/01/2028.
114894 XH 6 |BROWARD CLNTY FL ARPT SYS REVENUE.........coccoviimmireiniinneiseiinns | s o 2124630 | e 1,246,300 | ..ccoovvennee 1,000,000 | .ovreeeee 1,166,210 | oo | oo (191 [ [ [ 5.000 |...... 2.610 11/08/2017. | 10/01/2028.
118217 CK 2 |BUCKEYE OHIO TOB SET. 1,642,588 |...133.892 1,673,650 | ...cc0eern 1,250,000 | oo 1,609,487 [ oo | eerrenenne(33,101) | s [ [ 5.000 |...... 1.370 02/26/2020. | 06/01/2029.
13062T H7 2 |CALIFORNIA ST .1,366,280 |...144.270 1,442,700 01/02/2020. | 08/01/2032.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD ....530,200 |...103.810 519,050 | ..ccoeereeeeen500,000 | oo 505,871 [ i | e 3,186) [ s [ | 5.250 |...... 4.540 10/14/2011. | 10/01/2022.
13068L NK 7 | CALIFORNIA ST PUB WKS BRD ....579,785 |...117.594 587,970 | ....ccc0eeeer.500,000 | coooiiiiennn536,794 | oo [ eeverreenene(T043) s [ [ 5.000 |...... 3.310 04/11/2014. | 10/01/2025.
155048 CU 3 |CENTRAL PUGET SOUND . 11,314,578 |...108.841 ...1,219,019 12/08/2016. | 11/01/2022.
167560 SS 1 |CHICAGO IL MET WTR RECLAMATION DIST. o 1,225,410 |...112.969 ....1,129,690 1,092,294 | e [ erreeenn(30,888) [ oo | e | s 5.000 |...... 1.740 06/08/2016. | 12/01/2023.
167593 ML 3 |CHICAGO ILL O HARE INTL A....oivirirrieernineiienieseseeseesssisensesssneens | seeees o .2,160,200 |...108.561 ..2,171,220 2,039,956 | .coouvvvererierinees | e (18,830) [ oo | e | e 5.000 |...... 3.950 10/23/2013. | 01/01/2023.
167593 QF 2 |CHICAGO IL O'HARE INTERNATIONAL ARPT RE.......ccoocomirimrrnrirernninrirens | corerns e 1,110,010 |...116.456 | .. ....1,164,560 | ... 1,073,688 | oo | e (17,078) [ s [ | e 5.000 |...... 3.030 10/30/2018. | 01/01/2025.
167727 WL 6 | CHICAGO ILL WST ..ot siesssessenssssssnsssssnnes. | soeees . 1,383,863 |[...115.901 | ..ccoovvrrnnee 1,448,763 | ...coovvvnnee 1,250,000 | ..coorenee 1,336,754 | ...coovvveerrrvervcrnes | verreeenne(20,051) | o [ [ 5.000 |...... 3.140 08/02/2018. | 01/01/2027.
181059 N4 4 |CLARK CNTY NEV SCH D....ccooovmiiiiiriiniiiciiecicinississiesesissiieniiens | s ....823,300 |...134.348 ...839,675 625,000 813324 | [ e 9,976) [ i | e 5.000 |...... 1.560 06/10/2020. | 06/15/2030.
181059 UL 8 |CLARK CNTY NEV SCH D....covvvrrerrinrinirierienieeeseeissssssiesiesessesssssnns | ceeees NE .2,109,664 |...110.641 | .. 2,019,198 | ... ...1,825,000 | .... 1,937,484 | e | e (3,957) [ e | e | s 5.000 |...... 2.400 12/06/2016. | 06/15/2023.
181117 FD 9 | CLARK CNTY WASH PUB......cooviiriciineiierineieesssisessessesisseessssssisens | seeees . 1,731,487 [..113.910 | oo 1,720,041 | oo 1,510,000 | ..cooovvvenee 1,719,350 [ oo | eerreenne(12,137) | s [ [ 5.000 |...... 0.350 10/26/2020. | 01/01/2024.
186406 GS 7 |CLEVELAND OH ST UNIV....iiiiiiiiiiiieieinsieesiseissseienssssessesssessnsssss | coeres o 1,205,830 |...103.930 ....1,039,300 1,033,123 [ | ereeeenen(22,669) [ e [ | 5.000 |...... 2.600 08/08/2012. | 06/01/2022.
187145 GT 8 |CLIFTON TX HGR EDU FIN CORP REV........ccovvvmiririreernieiserineriereneenns | s o 1,231,090 |...125.072 | .. ...1,250,720 | ... 1,150,153 | s [ e (24,869) [ oo | e | s 5.000 |...... 2.150 08/18/2017. | 08/15/2026.
19648F KF 0 | COLORADO ST HLTH FACS AUTH REVENUE.........c.coovrmivimrrnrinniiineirnns [ e . 1,263,130 {...130.195 | .....cccooeuee 1,301,950 | ..cooovvveeee 1,000,000 | ....cccooeeee 1,230,184 | ... | e 24,283) | e s [ 5.000 |...... 2.060 08/08/2019. | 08/01/2029.
20774Y 6V 4 |CONNECTICUT ST HEALTH & EDL......covtveurimriicriirireniesinerieniesesnieis | sevi NN ...938,961 |...122.287 ...1,039,440 | ..... 850,000 | ..... 921,890 | ..oovveerierierinrnies | evrrreenene(8,198) s [ [ 5.000 |...... 3.700 11/02/2018. | 12/01/2028.
207758  ZT 3 | CONNECTICUT ST SPL Te.ciireiireiieeisesiseieesssissssessssesssesssessssssnes | eeeens o ....631,977 |..135.244 | .. 689,744 | ...ooovvven. 510,000 | ..ccovvrernes 625,523 | ..ovvvcrerrncinenns | vverenneene(8,453) v [ [ 5.000 |...... 2.290 05/20/2020. | 05/01/2031.
231266 MK 0 | CURATORS UNIV MO SYS.......coviiiieiniiniiesiieessseississssssssesssssssssssans | oveees . 1,379,610 {...139.207 | ..ccoevvrenee 1,392,070 | ..cooovvrvenee 1,000,000 | ...covvveeee 1,369,224 | ...ovvvvvrcvrrvcrres | verreeene(10,386) | oo [ [ 5.000 |...... 1.040 09/14/2020. | 11/01/2030.
246579  KZ 8 | DELAWARE VALLEY PA R....covtiiiiiiierieinsnissisesiesssessssssssesssssssssaenes | eeeees .2,000,000 |..... 99.798 ....1,995,960 .2,000,000 JSSTURUTRSIRTIUR IVRURRIRTORIORTOR USRI PR 1.950 |...... 1.950 06/15/2018. | 09/01/2048.
249182 LB 0 |DENVERCITY & CNTY CO ARPT REVENUE.........cocriivririnireisnieiieinnes | cerens .2,333,540 | ...128.466 ....2,569,320 2,266,279 | ..o | i (29,268) | ...vvuvreveriverens | e [ s 5.000 |...... 3.090 08/15/2018. | 12/01/2028.
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249183 XW 9 |DENVER COCITY &CNTY COPS......cccecvvrrvrines ...120.619 3,003,413 | .o 2,490,000 | .00 2,768,658 | ..o | e (A7,074) [ oo | e [ 5.000 |...... 2.760 |JD..ccoe | v 10,375 | ........ 124,500 | 08/09/2018. | 06/01/2029.
24919P LT 9 |DENVERCOLOCITY &C ...100.727 1,007,270 | ..coovvvennnee 1,000,000 | .............1,048,989 | .......... (A,416) [ oo | e | e 5.000 |...... 4.330 [JD..cooo. | oo 4167 | .......... 50,000 | 10/03/2018. | 12/01/2029.
29270C P74 |ENERGY NW WA ELEC REVNUE ...120.896 2,774,563 | ...ccc0e.2,295,000 | covveeeernn2,575,372 | oo [ v (46,831) [ ..ooeverrrirrrii | e | e 5.000 |...... 2.600 |Jdoooes | o 57,375 | ....... 114,750 | 09/30/2015. | 07/01/2026.
34073T FY 8 |FLORIDA SST HIGR EDUCLTNL FACS..........ccccoevvenn. ...116.584 | .. ...845,234 808,776 | ...oovverrvrerriiinns | covrii (18,637) [ ..o | e | e 5.000 |...... 2140 |AO..... | oo 9,063 | ......... 36,250 | 04/13/2016. | 04/01/2025.
343136 2U 0 |FLORIDA ST TPK AUTH TPK R.......ccoovoiiiiiieiinieiseceseceieseiiesesieeenis LB | 1,116,750 | ..............1,000,000 | ............. 1,065,167 | ..o | cereiie (13,178) [ oo | e | e 5.000 |...... 3420 |JJoe | 225,000 | e 50,000 |06/28/2013.| 07/01/2025.
38122N  YZ 9 | GOLDEN ST TOBACCO SECURITIZATION CORP... ..118.910 1,189,100 L1111432 | (23,888) [ ..ovvoererrrirerens | oo [ s 5.000 |...... 2.330 |JD.ers | v 167 | 50,000 | 06/22/2017. | 06/01/2025.
38122N  ZA 3 | GOLDEN ST TOBACCO SECURITIZATION CORP... ..122.175 ...109,958 (1,984) [ .o | e | e 5.000 |...... 2440 [JD..ccoo. | o375 | 4,500 |06/07/2017. | 06/01/2026.
38612P AA 2 | GRAND PARKWAY TRNASPRTN CORP ...108.702 1,000,000 | ....ccc..ee. 1,048,114 | oo [ s (22,192) [ voovoreviriiniens [ e, [ e 5.000 |...... 2.610 |FA.....| .........20,833 | .......... 50,000 |05/17/2018. | 02/01/2023.
39081J AT 5 | GREAT LAKES MI AUTH WTR SPY SYSREV.. ..115.751 1,000,000 | ..o 1,091,676 | oo | s (24,895) [ ..o | e | e 5.000 |...... 2260 |JJ.ooeis | 225,000 | e 50,000 | 10/14/2016.| 07/01/2024.
407287 ME 8 |HAMILTON CNTY OHIO S ...122.881 1,735,000 (4,290) [ ..o | e | e 5.000 |...... 1.050 [ Do | crverennn 7,229 | i 12/03/2020. | 12/01/2030.
432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURCE ...123.039 ..1,000,000 ,131,830 )| e e | 0.5.000 [ 2.490 50,000 | 11/02/2016. | 09/01/2026.
44244C  WT 0 |HOUSTON TX UTILITY SYS REVENUE ...130.262 ..1,001,974 ) [ ceveeereenieenns [ e | 0:5.000 [ 1.270 40,250 |08/21/2019. | 11/15/2027.
45203H A2 8 |ILLINOIS FIN AUTH REV.......coomiirirriirriineeiisssisesessessssesesssesssesssienens ...116.982 2,339,640 ) [ oo e | 20:5.000 [ 2.600 [AO...... | .........25,000 | ........ 100,000 | 08/06/2014. | 10/01/2024.
45204E  XW 3 |ILLINOIS ST FIN AUTH REVENUE ...126.645 3,799,350 | oo 3,000,000 ) [ ceveeereeniennes [ e | :5.000 [ 2.740 08/30/2017. | 01/01/2029.
45204F EG 6 |ILLINOIS FIN AUTH RE ...114.604 1,719,060 1,500,000 ) [ coveeereeniennns [ e | 00:5.000 [ 0.860 09/18/2020. | 05/15/2050.
452227 MZ 1 |ILLINOIS ST SALES TAXREVENUE...........ccccoovurnnene. 121147 1,938,352 ..1,600,000 747,154 V[ e [ {05,000 | 3.400 10/16/2018. | 06/15/2027.
452252  NX 3 [ILLINOIS ST TOLL HWY ...133.451 1,334,510 1,000,000 ) [ oo [ | 0:5.000 [ 2.270 11/06/2019. | 01/01/2031.
45470Y EX 5 |INDIANA FIN AUTH HEA ...107.130 1,071,300 1,000,000 ) [ e | e | 202,250 | 2.140 07/02/2019. | 12/01/2058.
455060 TE 5 |INDIANA ST FIN AUTH REV......cccoooimiriiirrirarininns ...121.036 1,488,743 1,230,000 ) [ oo [ e | 0:5.000 [ 2.920 05/08/2015. | 02/01/2026.
462466 FN 8 |IOWA ST FIN AUTH REVENUE 122411 1,224,110 1,000,000 ) [ oo [ | 205.000 [ 2.000 05/20/2016. | 08/15/2026.
46613P 2E 5 |JEAFLAWTR & SWR SYSREV... ...115.268 1,705,966 ..1,480,000 ) [ e e 05,000 [ 2.720 06/26/2014. | 10/01/2024.
49474F  JX 9 |KING CNTY WASH ...118.934 1,189,340 | ..ccovvvennnee 1,000,000 V[ e e | 205.000 | 2.230 01/13/2015. | 07/01/2025.
494782  JX 4 |KING CNTY WA SCH DIST #1... ...108.244 3,247,320 | ..covvvnnne 3,000,000 ) [ e | e | 205,000 | e 2.630 12/09/2016. | 12/01/2022.
495289  H4 5 |KING CNTY WASH SWRR ...109.628 1,096,280 | .....cooeouue 1,000,000 )| e e {05,000 | 0.260 10/26/2020. | 01/01/2023.
517845 JH 7 |LAS VEGAS VY NEVWTR....coooommrrimirrirerirereiiennnes ...132.143 5,510,363 4,170,000 ) [ oo [ | 00:5.000 [ 0.740 11/10/2020. | 06/01/2028.
542691 DB 3 |LONGISPWRAUTHNY ..137.861 | .. 1,495,792 | ..cccovvennne 1,085,000 ) [ e [ | 0.5.000 [ 1.030 08/06/2020. | 09/01/2031.
544435  2E 9 |LOS ANGELES CALIF DEPT AR 110409 | e 1,523,644 | ..ccooovenneee 1,380,000 ) [ oo [ e | 0:5.000 [ 3.840 11/06/2013. | 05/15/2025.
546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTHREVEUE ...124.831 1,572,871 | oo 1,260,000 ) | oveerrernenrenenes | e | 000:5.000 | oo 2.500 11/04/2016. | 12/15/2026.
54650L CD 4 |LOUISVILLE & JEFFERS. ..123.707 1,237,070 | .coovvrennnee 1,000,000 ) [ oo [ e | 0:5.000 [ 1.150 02/26/2020. | 10/01/2047.
54714C AJ 6 |LOVE FIELD TX ARPT MODERNIZATON CORP ...118.189 1,181,890 1,000,000 Ve | e | 205,000 | e 3410 07/24/2015. | 11/01/2026.
54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP! .107.317 | . 1,073,170 | oo 1,000,000 )| e e | 20.5.000 | 2.600 12/09/2016. | 11/01/2022.
54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP.........cccoovvmmmrrirmmrriinniiinns L1291 | 1,329,927 | .coovvv 1,195,000 ) [ coveeeereeniiennes [ e | 000:5.000 [ 2.780 12/09/2016. | 11/01/2023.
54714F AG 5 |LOVEFIELD TX ARPT MODERNIZATON CORP. ...107.430 1,573,850 | .ovovernee 1,465,000 ) | e | e | 200.8.0000 | 3.960 03/20/2018. | 11/01/2028.
547804 AM 6 |LOWERALAGASDISTG...........c...... ...115.483 1,449,312 | oo 1,255,000 | ..cooovcee 1,212,136 | oo | e BT | | e [ 104000 | 4.200 03/25/2020. | 12/01/2050.
54811B QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSI .. 115.473 1,200,919 1,040,000 | ....ccee. 1,150,916 | oooveriiiniicncis [ verereed(31,675) [ o | e [ 205,000 | oo 1.730 06/09/2016. | 05/15/2024.
54811B  TJ 0 |LOWER COLO RIV AUTH 121414 1,331,476 | .ccoovvnnnne 1,045,000 | ...c.c.eccc.. 1,264,367 | ooooinciienciins | eeeeeeene(32,503) | i | e [ 225,000 | e 1.520 10/03/2019. | 05/15/2027.
56035D AL 6 | MAIN STREET NATURAL GAS INC GA GAS REV.......ccoooomvrvimriirererirecinis | ceeeees ...100.193 1,001,930 1,000,000 1,000,000 | oo [ e e | e | 200 2.6200 | i 2.620 01/29/2018. | 04/01/2048.
560350 CR 1 |MAIN STR NAT GAS INC ...117.496 ..1,000,000 07,704 | i | e (17,820) | i | e [ 104000 | 1.980 11/26/2019. | 03/01/2050.
56036Y DK 8 |MAIN STREET NATURAL GAS INC GA GAS REV........cccooomurvvvirrirariiricnns | e ...130.726 887,184 | ..o | oo (15,718 [ i i 25500 | ..o 2.840 04/19/2016. | 09/15/2028.
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56042T BR 8 | MAINE ST FIN AUTH LOAN REVENUE. ...123.161 1,114,607 | ..overeeereea905,000 | .o 1,050,638 | oo | e (17,588) [ s [ [ 5.000 |...... 2.600 [JD.ccoe | v 3771 | e 22,499 | 05/08/2019. | 12/01/2028.
57563R  JJ 9 | MASSACHUSETTS EDL FING AU ...102.304 2,532,024 | ..cccctnen 2,475,000 | oo 2,511,301 | i [ eeeeend(23,000) [ o | e | e 5125 | ... 4.100 10/30/2013. | 07/01/2022.
57563R RH 4 | MASSACHUSETTS EDLFI.... ...118.536 1,007,556 972,172 | v | e (BA44) | i [ [ 5.000 |...... 1.670 ... | 10/23/2020. | 07/01/2025.
57563R  RL 5 | MASSACHUSETTS EDL Fl........... [P ...125.665 | .. 1,570,813 21,490,692 | | ereeneenn(5,033) | s | [ 5.000 |...... 2.200 . | 10/23/2020. | 07/01/2028.
57584Y QB 8 |MASSACHUSETTS ST DEV FIN AGY.....cooiiiririiinriiirreiseseeienesieseiienns . . ..122.380 | oo 1,223,800 | ..............1,000,000 | ............. 1,106,007 | ..ooovvenerecnirenns | eeereeeene{11,318) [ i s | 5.000 |...... 3.470 02/07/2019. | 07/01/2033.
575896 RY 3 |MASSACHUSETTS ST PORT AUTH.....c.ovvitiiriiinirierissiessesisisssiesnnss o e | 1 . ,026, LA11.146 1,917,269 s 1,725,000 e 1,855,817 | o | eeeeeeed(50,637) | oo | i [ 5.000 |...... 1.880 07/13/2017. | 07/01/2023.
584283 GP 4 |MEDFORD ORE HOSP FAC ..133.809 | .................401,427 | .................300,000 | ..... 386,915 | ..ovvecrrerirncenenins | erveerennnne(3,879) i [ e [ e 5.000 |...... 1.720 07/08/2020. | 08/15/2031.
59250N X5 7 |METROPOLITAN TRANSN AUTH ..112.964 1,000,000 | ....cccceee 1,054,149 | oo | e (12,847) [ s [ [ 5.000 |...... 3.490 08/07/2013. | 11/15/2024.
59250Y TQ 2 |MET TRANSPRTN AUTH NY REVENUE... ...102.546 1,000,000 | ..cccceeeei1,026,852 | ..o | reeneene(30,267) | s | e [ 5.000 |...... 1.880 11/16/2016. | 11/15/2021.
59261A E7 8 |[METROPOLITAN TRANSN... .106.017 | .. 424,088 | .............. 400,000 | oienn430,226 | e | e (13,954 [ [ [ 5.000 |...... 1.310 01/07/2020. | 02/01/2023.
59261A  NA 1 |MET TRANSPRTN AUTH NY REVENUE... ..105.489 | .................632,934 | .................600,000 | ...............598,939 | ..o | o821 [ [ | 225.000 5.100 3, . 04/03/2020. | 11/15/2022.
59335k AG 2 |MIAMI-DADE CNTY FLA SEAPO [ . L1197 21,245,000 | oo 1,274,825 | e [ eeeeeend(10,057) [ e s | 20025.000 | i 4.070 62,250 | 09/11/2013. | 10/01/2023.
59447P  5J 6 |MICHIGAN FIN AUTH RE........ccomiiimmrrireinreiieseeieseisesssssssssesessesssseees [ P B B B IR ...115.580 1,070,000 | ..coovvere 1,156,444 | oo | reeneend(18,030) | e | e [ 205,000 | e 3.030 53,500 | 12/11/2014. | 06/01/2025.
606092 HU 1 |MISSOURIJT MUN ELEC ...119.935 1,000,000 | ..o 1,092,541 | oo | e (19,445) | s | e [ 225,000 | e 2.750 03/13/2015. | 06/01/2025.
60637A KP 6 |MISSOURI ST HLTH & EDUCTNL FAC REV ..121.877 1,000,000 | ..coooveee 1,143,593 | oo | e (27,873) | s | e [ 205,000 | e 1.900 05/06/2016. | 11/15/2025.
613603 YL 7 | MONTGOMERY CNT PA HGR EDU & HLTH AUTH ...127.049 21,810,000 | .ovoiirni2,042,918 | e [ eeeeeen(26,631) [ e s | 2002.5.000 | L 3.100 04/18/2018. | 09/01/2029.
626207 6F 6 | MUNICIPAL ELEC AUTH ...113.526 1,980,000 | ......cc... 2,245,200 | .ooooevverrirrenninns | evrenererenn(3,050) | o | e [ 104000 | e 0.470 11/19/2020. | 11/01/2024.
626207 X8 2 |MUNICIPAL ELEC AUTH GA ..128.200 | .o 1,301,230 | e ,015,000 | 1,201,963 [ oo | vereeeenn(22,582) [ o e [200.5.000 [ 2.310 09/20/2019. | 01/01/2029.
64577B KL 7 |NEW JERSEY ECONOMIC DEV AUTH L116.924 | 643,082 | ...rn.550,000 | 5687 | | e 2,363) [ e 05250 [ 4.650 03/29/2017. | 06/15/2027.
64577B  KQ 6 |NEW JERSEY ECONOMIC DEV AUTH ...102.040 | .................612,240 | .................600,000 | .......c.......804,096 | .....oorirrimmrririnns | corrrrireen(8TTB) [ o [ | 2.5.000 | ..o 3470 03/21/2017. | 06/15/2021.
645778 KT 0 |NEW JERSEY ECONOMIC DEV AUTH. L 116.026 | 852,791 | 735,000 | i 751,253 | | e 2572) [ [ 225,000 | 4.530 08/26/2015. | 06/15/2026.
64579F  5C 3 |NEW JERSEY HEALTH CARE FA [ . L113.926 | 1424075 | 1,250,000 | 1,298,475 | | e (12715 [ i | 225000 | 3.800 11/20/2013. | 07/01/2024.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH.....ccovviirmineierisennieisnieissinsines e L2 . ..826, ...108.147 814,491 | i | e 2,433) [ s [ | 202.5.000 | 4.600 08/18/2015. | 03/01/2026.
646039 YP 6 |NEW JERSEY ST ...122.553 . LA183,410 | | e (1,620) | s | 104000 | 2.080 11/19/2020. | 06/01/2030.
646080 TQ 4 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH.... 2112969 | 1,129,690 | e 1,000,000 | ..ocovvennee 1,059,436 | ..oocvvveerrrrerrirnens | cererereen{19,274) | i v | 2.5.000 | ..o 2.860 05/09/2018. | 12/01/2023.
646080 TS 0 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH.... N . .620,235 |...119.864 | ................659,252 | ..... 550,000 | ..... BI7,817 | o | rererneeeene(B8TT) | e [ 025,000 | 3.080 05/09/2018. | 12/01/2025.
64613A CA 8 |NEW JERSEY ST HSG & MTGE FIN AGY REVENU.........oovvviiiriiriiiienis [ o o e [ LC FE i | s 1,520,241 |...105.103 | .............1,518,738 | .............. 1,445,000 | ....ccoooouee 1,483,111 | e | eeeeeeeene21,089) [ e [ | 04000 | 2.450 02/14/2019. | 10/01/2022.
64613A CF 7 |[NEW JERSEY ST HSG & L A11.869 | 464,256 | 415,000 [ 854,328 | | e (T,803) [ e [0 40000 [ 1.680 02/12/2020. | 04/01/2025.
646140 BZ 5 |NJ STATE TURNPIKKE AUTH TURNPIKE REVE. ...127.452 ..1,000,000 | oo 1,152,449 | i [ e (14,515) [ s s | 20025.000 | L 3.050 12/01/2017. | 01/01/2030.
64966Q MF 4 |NEWYORKNY ...136.185 1,000,000 | ....cceee. 1,305,069 | ..oocovnioriniinni [ evrrieenene(9,181) [ | e [ 2.5.000 | o 1.560 .. | 08/28/2020. | 08/01/2031.
64966Q QP 8 |[NEW YORKNY. ...136.029 | .. s 1,000,000 | ..coooreee 1,279,813 | oo | eveneeeene(5,537) | i | e 225,000 | e 1.850 . | 10/08/2020. | 04/01/2032.
64971P  JZ 9 [NEWYORKNYCITY IN . ..129.904 | ..o 1,623,800 | ...ccoovennnee 1,250,000 | ...ccvvvennee 1,621,810 | .ooovvvereirecnirenns | vveeereeenn(4,340) [ o e 25,000 | ..o 1.170 11/23/2020. | 03/01/2029.
64971Q  5U 3 [NEW YORKNY CITY TRANSIT....c.oovvvivrirriirrnns . o LA . ..567, ..110.536 552,680 | ..... 500,000 | ..corirrrenns 537,951 | oo | e ($A10) [ s [ | 202.5.000 | 3.800 06/13/2013. | 05/01/2028.
64971X VX 3 INEWYORKNYCITYTR .122.458 | ...........2,247,104 | ... 1,835,000 | ...... 2,222,944 | oo | eeiieed(12,328) [ | v | 20005.000 | i 0.560 10/29/2020. | 11/01/2025.
649726 WP 5 |NEW YORKN Y CITY MU.... ...138.556 2,500,000 | ..cc0eiern.3,362,663 | .o [ et (15,562) [ o | e | 20005000 [ i 1.140 10/22/2020. | 06/15/2030.
64990E Y6 8 |NY DORMITORY AU ..115.083 | ............1,150,630 | .............. 1,000,000 | ............ 1,080,704 | .cooooevioriiiiniiins | eeeeeenn(23,960) | v | e [ 225,000 | 2.370 09/02/2015. | 03/15/2024.
64990F NX 8 |NEW YORKSTDORMAUT.......ccocoourvvenanee ..119.318 1,000,000 151,942 | e [ eee(35,528) [ e i [ 2005.000 | i 1.210 12/19/2019. | 02/15/2025.
650035 G5 1 |NEW YORK ST URBAN DEV CORP REVENUE.... ...109.549 ..1,000,000 27,334 | s | e (10,218) | s | e [ 225,000 | 3.500 07/10/2017. | 03/15/2031.
66285W WU 6 |N TX TOLLWEAY AUTH REVENUE . [ . ...109.025 s 1,000,000 1079162 | e | eeeeeene(25,225) | s | e [ 225,000 | e 2.250 10/13/2017.| 01/01/2024.
67756D CD 6 | OHIO ST HIGHER EDL FAC CO......cvvuiiriririiirerieiseieieiseiessesiseeesssnenns . . L 12474 ) 2,249,480 | e 2,000,000 | ...coornne 2,109,169 | ..vvvvrervrvererinns | erreeeennn(35,285) | oo [ | 205,000 | e 3.030 11/01/2013. | 12/01/2023.
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686507 FK 5 | ORLANDO FL UTILITIES COMMISSION UTILIT coovvurereviieerenicisnrseienns | cevees o 1.C FE. .3,754,453 |..117.717 BT27,739 | | ereeeeennn(26,714) [ s [ | e 5.000 |...... 0.280 [AO...... 10/22/2020. | 10/01/2024.
686507 GA 6 | ORLANDO FLA UTILS CO...ouvermrvermererneessseessneessssssssesssssssssssssssssssnnes | seveons v | L FE i | 2,702,178 | .. 1M17.717 | .. 2,502,840 | ..o [ erreeeeed(50,981) [ o | e | e 5.000 |...... 2.520 |AO...... 12/05/2016. | 10/01/2024.
709178 7L 1 |PENNSYLVANIA ST HIGH. ..o | e JO 1D FE. o | v 1,350,190 |...135.520 | ...ccocevnene. 1,355,200 | ..............1,000,000 | ............. 1,335,524 | ...ocvvenrrrrnnrrnnnns | cerereeens(T480B) [ oo [ e | e 5.000 |...... 1.230 |JD....... 07/15/2020. | 06/15/2030.
709224 A6 6 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE...........cooocoovvviiinniiiianins | covenne 1.F FE.. 1,203,350 |...125.988 ....1,259,880 165,923 | e [ eeeeeed(12,527) [ i s | e 5.000 |...... 3.180 |JD....... 11/07/2017. | 12/01/2031.
709224 PB 9 | PENNSYLVANIA ST TURNPIKE COMM TURNPIKE............cooovviminriinrinns | e . 1.GFE. 11,201,060 |...121.511 | .. ...1,215,110 15,698 | e [ eeeeeed(19,590) [ o | e | e 5.000 |...... 2.690 (JD....... 05/25/2016. | 06/01/2028.
717817 QL 7 |PHILADELPHIA PA ARPT REVENUE.........ccccovvirirniiierneisinsisisniessssees | cevens el TR FE | 1,527,372 |..101.986 | ...cccovenee 1,427,804 | ..............1,400,000 | ............. 1472818 | o | e (19,543) | o | s [ 5.000 |...... 3.390 [JD....... 02/09/2018. | 06/15/2024.
717817 UA 6 | PHILADELPHIA PA ARPT REVENUE..........ccoooiiiiiiiiriiinriieneeseceiieneiienns | cevenns 1,187,500 |...124.071 ...1,240,710 139,261 | e [ eeeeeed(16,385) [ s | e | e 5.000 |...... 2.910 [JJ..... 12/15/2017.| 07/01/2028.
717883  TB 8 | PHILADELPHIA PA SCH DIST. RPN IO NE 1,324,794 |...122.605 | .. ....1,397,697 1,253,555 | s [ et (18,084) [ o | e | 5.000 |...... 3.070 [MS......| oo 19,000 10/20/2016. | 09/01/2026.
717893 L5 8 | PHILADELPHIA PAWTR.......coiviiiiiiiniiiniisnniissseissnissnessesnssesnssis | crveens wo e | LEFE i | s 1,674,700 |..134.578 | ............. 1,682,225 | ............1,250,000 | ............. 1,672,218 | oo | e 2882) [ s [ [ 5.000 |...... 1.300 [AO...... | cooreeees 14,583 12/07/2020. | 10/01/2033.
71883R  PA 5 |PHOENIX AZ CIVIC IMPT CORP WTR SYS REV.......coevvvimiviinriiieriiieniis | ceeeees N 1,825,905 |...125.359 ....1,880,385 1,698,154 | e [ eeeeend(33,295) [ e | e | e 5.000 |...... 2420 (o | e 37,500 01/04/2017.| 07/01/2026.
721876 TF 7 |PIMACNTY ARIZ SWR R...ccoovviiriiriiinriissricesssissssssssesssnssenns | arveens [ 1,607,044 |..124.926 | .. ....1,698,994 1,510,066 | ..o [ e (24887) [ i [ 5.000 |...... 2820 (o | e 34,000 | ..........68,000 | 12/02/2016. | 07/01/2026.
725304 SB 6 |PITTSBURGH PAWTR & SWR A......ccoiriiiiiiiririiniieseiseseisesesesesenens | cevenns [ TGFE s | s 3,839,614 |...107.669 | .............. 3,666,129 | ..............3,405,000 | ............ 3,498,006 | ......oovvveervrrernres | errreend(B3,44D) [ o | e | e 5.000 |...... 3.300 |[MS......| oo 56,750 | ........ 170,250 | 12/12/2013.| 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT REVENUE.........ccooovmmmrimmmminnnrirnnerinnnies | cevinne ol 1,234,970 |...119.611 ...1,196,110 A110,220 | s [ ereeeeen(22,927) [ i | e | 5.000 |...... 2400 |Jdeoors | o 25,000 | .......... 50,000 |03/06/2015. | 07/01/2025.
735389 G5 1 |PORT SEATTLE WASH REV.......oooiiiiiiiiiiiicicicescceescesseeseseiseneeenes | ceveens N ...123.200 | .. ...2,772,000 | ... 2,673,680 | ..o [ e (B3,498) [ o | e | e 5.000 |...... 1.800 [AO...... | ceoveces 28,125 | ........ 112,500 | 07/19/2019. | 04/01/2027.
735389  WC 8 |PORT OF EATTLE WA REVENUE..........ccooooiiiiiiniiiireiiesiseceseseienenins | crviens . 113495 | L 1,134,950 | ..ccooovenneee 1,000,000 | ..coovvennee 1,060,172 | .oooveererrecrirenns | eeeeeeeeene{17,363) [ o [ | 5.000 |...... 3.040 |AO...... | oo 12,500 07/22/2015. | 04/01/2024.
736754 MK 5 |PORTLAND ORE WTR SYS REV......cccooiiiiiiiiriinniisnissnesssesneisnsiinas | v 11,524,732 |...110.686 ....1,328,232 ...1,200,000 | ... 1,292,682 | ...ovveerviiinciianns | cenrieeenne(B2815) [ i [ [ 5.000 |...... 2.090 |AO...... .15,000 04/24/2013. | 10/01/2023.
74440D AQ 7 |KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY........coovvvimiriiinriiianes | ceveees ....547,060 |...110.796 553,980 500,000 | ..... 525,629 | ...ovvverrerrncenerins | overrennene(T,007) v [ e [ e 4.000 |...... 2.350 01/19/2018. | 04/01/2024.
74440D BD 5 |KENTUCKY INC KY PUB L A12.447 3,935,645 3,500,000 | 3,691,830 [ | eereennene(3861) [ [ e [0 4000 [ 3.680 09/13/2018. | 01/01/2049.
74440D CZ 5 |KENTUCKY INC KY PUB ...116.446 04/07/2020. | 12/01/2050.
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE.........ccooosvivimmnriirnrriiinns ..117.967 07/07/2015. | 01/01/2025.
74444Y  AJ 3 |PUBLIC FIN AUTH WI LEASE DEV REVENUE ...120.403 01/08/2016. | 03/01/2026.
745190 ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN REVENUE ...106.998 08/09/2016. | 07/01/2032.
74526Q PS 5 |PUERTO RICO ELEC PWR AUTH PWR REVENUE............ccoovuvriiniinrirnins | vevees ..107.211 08/09/2016. | 07/01/2034.
75076P  AX 3 |RAILSPLITTER IL TOBACCO SETTLEMENT AUTH ...118.874 12/21/2017. | 06/01/2025.
765433 KG 1 |RICHMOND VA PUB UTIL .3,687,930 |...122.580 3,000,000 12/01/2020. | 01/15/2029.
785138 AT 5 | SAENERGY ACQUISITION PUBLIC FAC ...927,691 |...121.007 755,000 | ...ooveeeerrne850,410 | oo | (19,381 [ [ {25500 ......2.560 | FAL...| e 17,302 11/02/2016. | 08/01/2025.
786744 HR 6 | SAGINAW MICH HOSP FI.. ....931,740 |...123.396 750,000 | ..oovvvereenn910,578 | oo | eereeeeenn(21,162) [ e [ {005,000 [.....0.990 | o | s 18,750 02/28/2020. | 07/01/2026.
79467B  CU 7 |SALES TAX SECURITIZA .1,381,606 |...126.505 | .. LA170,000 | 1,368,866 [ | e (12,740) | e | | 000.5.000 {...0.2.630 | e | e 29,250 06/02/2020. | 01/01/2029.
79467B  CV 5 |SALES TAX SECURITIZA........ccooveiriirreiienisnneneneessneessnesssnenssnesssnenen | evneee [ oo | conneenene | D FE it | e 426,792 |..128.618 | ............... 424,439 | ... 330,000 | .oovvveeenne 18,940 [ oo | e 7,853) [ i [ | 0005.000 | 1750 | e | 8,250 02/14/2020. | 01/01/2030.
796253 Z9 6 | SAN ANTONIO TEX ELEC & GA......ocvviieiririnrisicsicssisssissiis ...901,163 |...107.570 750,000 808,899 | .o [ e (13,386) [ o | i | 2025000 [ ......2.940 [FALLL| e 15,625 06/03/2013. | 02/01/2025.
797661 UR 4 | SAN FRANCISCO CALIF A174,202 |..112.224 | .. ..1,167,130 | ... ...1,040,000 | .... 67,120 | e [ e (7,082) [ e e | 20025.000 {10250 [FAL | e 21,667 |.... 11/05/2020. | 08/01/2024.
837123 GX 0 |SOUTH CAROLINA ST PORTS AUTH PORTS REVE wo e | LEFEi | s 1,159,460 |...122.007 | ....cccco...n. 1,220,070 | ..coovvvennnee 1,000,000 | ..ccoovvennee L2471 | e | oo (18877 [ i i [ 0005.000 {102,780 | e | e 25,000 | .......... 50,000 |05/31/2018. | 07/01/2026.
837151 WT 2 | SOUTH CAROLINA ST PU.....coviiiiiriniiieinrieinsisieissssesssssssesssssssessssssses | cevnns o 1,303,200 |...136.016 ....1,360,160 1,298,881 10/28/2020. | 12/01/2031.
838810 DR 7 |SMIAMIFL HLTH FACS AUTH.........ccccouunneee ISR IO I 1,765,740 |...126.820 | .. ...1,902,300 | ... .1,698,908 12/15/2017. | 08/15/2028.
849103 AS 5 | SPOKANE WASH WTR & W....oorvuoiriirrieneieseieseiseseisesesssssssssssinens | avveons [P TCFE i | s 4,534,520 |..113.921 | ..o 4,556,840 | .............. 4,000,000 | ...ccoouuee 4,514,024 11/02/2020. | 12/01/2031.
875161 BY 6 |TAMPAFLHOSP REVENUE..........cccoociimiiiiiiniiininniissessssseissniins | e - 1,213,959 |...122.007 ...1,232,271 11,132,337 10/19/2016. | 07/01/2026.
88213A FA 8 |TEXASA&MUNIVREV s | s [ 2,195,721 |..120.461 | .. ...2,192,390 12,182,479 10/30/2020. | 05/15/2025.
88213A KU 8 | TEXAS ST A&M UNIV PERM UNIV FUND.......coccovvviinniiiiniisniiscniiscnis | s [P TAFE. o | v 2,388,120 |...120.461 | .............. 2,409,220 | ..............2,000,000 | ...... 2,236,570 11/30/2017. | 05/15/2025.
88283L  JC 1 | TEXAS TRANSN COMMN ST HWY .....cooiiiiiririinriieneiieceiseneeseneienenes | ceveons [ TAFE o | s 3,187,890 |..115.374 | .............. 3,115,098 | ..............2,700,000 | ...... 2,926,972 12/06/2016. | 04/01/2024.
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888808 HF 2 |TOBACCO SETTLEMENT FING CORP NJ.....ovuviiirriiririieisirseerssissees | e 1.GFE. 1,687,860 |...128.437 ....1,926,555 1,652,639 | .o | ereeene(13,320) [ s [ | e 5.000 |...... 3.700 |JD....... 04/05/2018. | 06/01/2030.
88880M AS 0 | TOBACCO SETTLEMENT AUTH WA REVENUE.........c.coovenieniieiireninenes | s NE 1FFE.| . 1,143,250 |...101.920 | .. ...1,019,200 | ... 1,013,591 | e | ereeennn(32,249) [ o | e | e 5.000 |...... 1.710 [JD....... 11/09/2016. | 06/01/2021.
88880P CA 0 |TOBACCO SETTLEMENT FING C......oovvvuiiiiciiciicineinsissicesissienias | e e e | TFFE i | i 1,116,920 |..110.874 | ............. 1,108,740 | ....cccoueeee 1,000,000 | ....cccoooeee 1,031,985 | .o | e (12,701) | e [ [ 5.000 |...... 3.580 |MN...... 07/03/2013. | 05/15/2023.
91412G VU 6 |UNIVERSITY CALIF REV......ccooiiiiriiiiierieseeeissisesisesissesessssessseses | oeeens NN ...912,480 |...120.316 902,370 750,000 834,504 | s | (BT [ s | e | e 5.000 |...... 2.730 |MN...... . 03/13/2015. | 05/15/2026.
91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES.........oovvimrieriereneerenineinesissrienes | sevie o .1,289,890 |...126.021 | .. ...1,260,210 | ... ...1,000,000 | .... A161,841 | e | erreeennn(26,950) [ oo | e | e 5.000 |...... 1.950 [FA...... . 01/07/2016. | 08/15/2026.
92818G  JV 6 |VIRGINIA ST RES AUTH......iviiieireriiiirinnieisissiesssisseensssssssessesssssines | ceveees e [ TAFE i | i 159,908 |...103.967 | ...ccovvvrrenee 145,554 | ..o 140,000 | ..coovrvernnee 143,522 | oo | e d155) | i | s [ 5.000 |...... 1.940 | MN...... 12/06/2016. | 11/01/2021.
92818G KN 2 |VIRGINIA STATE......ciiiinerieriinisseeserssssisessesssseesssssssssssssessessssssssssens | oeeees o ....425,841 |...104.026 416,104 400,000 809,952 | oo [ e (11738) [ e | e | e 5.000 |...... 1.970 [MN...... 08/22/2019. | 11/01/2021.
938429  J3 2 |WASHINGTON CNTY ORE SCH D......cccovvviiiiiiiiiniicsniscicsniciissisnies | v o .1,269,893 |...116.376 | .. ...1,204,492 | ... ...1,035,000 | .... 4123697 | s [ e (24,334) [ i | i | 5.000 |...... 2.400 |JD....... 07/23/2014. | 06/15/2024.
958697 JJ 4 |WESTERN MINN MUN PWR AGY.......vvumrimrieriereneesenissesessessienienens | oeeees e e | TD FEiiiiis | v 1,816,063 |...109.418 | ......ccoo..c. 1,652,212 | oovvevirenes 1,510,000 | ..ccoovvveeee 1,588,074 | ...coovvevrverrcrres | verreeene(37,896) | oo [ [ e 5.000 |...... 2.330 |W....... 07/01/2014.| 01/01/2023.
975700  PD 1 |WINSTON-SALEM N C WT....oivtmiiiiirniineiierieniesiseesse e ssesssesssessssenns | eeeeas o 3,947,580 |...132.654 ....3,979,620 ...3,000,000 13,925,660 | .coovrenrrrcrierinens | cereeeeenn(21,920) [ oo | e | e 5.000 |...... 0.720 | JD....... 10/22/2020. | 06/01/2028.
97712D D4 5 |WISCONSIN ST HLTH & EDUCTNL FAC AUT REV.....cccovvvmerrmrenrinnrenns [ v o 1,209,842 |...126.147 | .. ...1,286,699 | ... ...1,020,000 | .... 166,576 | s | e (14,828) [ oo | e | s 5.000 |...... 3.080 |FA....... 11/30/2017. | 08/15/2029.
97712D V5 2 [WISCONSIN ST HLTH & EDUCTNL FAC AUT REV......cconuinmmnnnissmssniinne | winnes e JTBFE i | i, 704,628 |...125.383 | ...covvrininnns 752,298 | oo 600,000 | ..o 688,407 | ..ovovvvinrincinnnns [ ornnnnnns(10,285) [ v [ | 4.000 |...... 1.970 [MN.cooo | oo 3,067 | oo 24,000 |05/24/2019. | 11/15/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations... 235,275,644 XXX | 236,767,713 | .......... 199,355,000 224,966,329 0 0 XXX XXX XXX | ... 2535844 | ... 7,593,727 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of A ies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128K7 US55 [FHLMC... ..ottt ssss st sssssssssssnss | seiias | e | TAFE i | s 310,952 |...115.765 | .....cc..........376,630 | .oovvorrirnecns 325,338 | oo 314,825 MON... 11/04/2005. | 09/01/2035.
3128KG  FP 8 | FHLMC. ...t essesessssssienns | oeeees 67,119 |..104.599 | .. 65,308 | .. 66,590 MON... 11/30/2006. | 11/01/2036.
B128LB AZ 1 [FHLMO.. .ot ssss st sissssssssssnsenes | seiins ...101,196 |...112.068 | .. 106,456 | ..o 94,992 | oo 100,077 MON... 05/29/2009. | 05/01/2038.
3128M4 CP 6 |FHLMC, ...134,092 |...117.429 137,025 ...134,701 MON...| .. 05/24/2007. | 12/01/2036.
3128MJ ZB 9 |FHLMC .8,360,828 |...105.385 8,611,088 8,413,427 MON... 02/07/2018. | 12/01/2046.
3128P7 BH 5 [FHLMC . IOV ....246,139 |...112.305 242,988 | ... ....243,988 MON... 12/12/2005. | 12/01/2025.
3128P7  CB 7 [FHLMC.. ..ottt ...110.593 289,673 | ..... 292,755 MON... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG o . ...101.185 43,730 | .. 43,732 MON... 10/17/2006. | 10/01/2021.
31202L DN 2 [FHLMC ...ttt ssssansnes | cerenns e 5,431,635 |...116.307 4,980,296 | ............. 5,355,942 MON... 01/31/2014. | 07/01/2041.
312942 CB 9 | FHLM . ...ttt 1,213,592 |...109.212 ...1,173,881 11,202,947 MON... 08/31/2010. | 09/01/2040.
312945 TE 8 |FEDERAL NATL MG 11,236,769 |...109.045 1,169,694 11,220,870 MON... 04/10/2012. | 02/01/2041.
31296S M3 7 [FHLMC.. ...ttt 62,732 |...117.042 61,587 | .. 62,313 MON... 01/30/2004. | 01/01/2034.
31297C  HD 5 [FHLMC oottt esssssssesssnssssenns. | seneees 88,136 |...110.657 | .. . 88,339 | .. 88,150 MON... 12/15/2004. | 07/01/2034.
31297S  R6 4 |FHLMC . e | s R ...103,822 |...110.659 | .. LA18,366 | e 106,964 | ..coocvvvennee 104,939 MON... 10/14/2005. | 08/01/2030.
31307G  MD 8 | FHLMC ...ttt ensssssessanns | oeeens e | TAFE i | s 747,897 |...106.975 | ...coooovrerrr. 758,189 | oo, 708,749 | ..o 733,936 MON... 05/30/2014. | 03/01/2029.
31307 TL 3 |FHLMC ... | s ....995,682 |...107.077 943,565 ....976,780 MON... 05/30/2014. | 03/01/2029.
31307Q¢ 6A 0 |FHLMC . IO NE .5,209,256 |...106.037 ...5,283,556 | .... 5,213,843 | ... MON... 09/26/2018. | 06/01/2031.
3132GG  AX 3 |FEDERAL NATL MG....cciiiiiiiimeriresiseesssisesiessessssessssssssssssssessssssssssnns | seeees e | TAFE i | i 658,469 |..110.242 | .................687,049 | ................623218 | ................ 652,226 |.......... (8,154) [ covnverreererrnerins | eeerireinerierieninns | e 4.000 |...... 2.630 |MON... 04/10/2012. | 08/01/2041.
3132HM  TF 8 | FEDERAL NATL MG....cuiireriiirirrieiseisierssiseeessssissssssessnsssesssssessensns | overes o 1,102,243 |...107.680 11,083,301 (25,863) [ ..vvvrevrvenrerieins [ e [ e 3.500 |..... 1.800 | MON... 09/28/2012. | 09/01/2042.
313209 D3 9 | FHLM . ...ttt enssssssensenns | eeeies o 2,772,836 |...107.679 | .. 2,750,532 | covoeeverierineennns | i (39,330) [ ovvvererereererrns [ errerirerineersnines [ e 3.500 |...... 2.630 |MON... veeenen.93,767 | 05/29/2013. | 04/01/2043.
3132LQ QA 8 [FHLMC. ... | i e | TAFE i | i 7,831,342 |...106.436 | .............. 8,395,721 | ..............7,888,037 | ............. 7,837,442 | ..o | e 17186 [ i | e | e 3.500 |...... 3.670 |MON... | ..........23,007 | ........ 276,081 |09/25/2018. | 01/01/2038.
B132M5 G2 2 |FHLMC ...t essesessssssienns | eeeens 2,443,784 | ..111.461 ....2,539,746 2,409,348 | ..ooovvvvrrverrerinens | e (82,808) [ oo | e | s 4.500 |...... 3.040 |MON...| ...........8,545 | ........ 102,536 | 02/27/2014. | 02/01/2044.
3132M6 YN 4 |FHLMC, . SO NE .1,907,765 |...110.508 | .. ....1,989,192 1,884,800 | oo | eereeeennn(26,834) [ oo | e | s 4.000 |...... 2.650 |MON... | ............6,000 | .......... 72,002 | 06/30/2014. | 05/01/2044.
3132MA BV 2 [FHLMC... .t sesasssssssessnienes | aviins e e | TAFE i | i 2,276,686 |..110.214 | ....ccooucee. 2,365,452 | ... 2,146,236 | ............. 2,247,809 | .oovvvverrerrerinnns | cerenneen(13,373) [ | e | e 4.000 |...... 2.650 |MON...| oo 7,154 | e, 85,849 | 10/31/2014. | 10/01/2044.
3132QT  QZ 2 |FEDERALNATL MG.......oiiiiiiieiiiriieceieseiseseseseisesessesesseseseessssesesons | ceveons N .7,531,029 |...108.880 TABB,TAT | oo | erneennn(99,384) [ oo | e | s 4.000 |...... 2.810 |MON... | ..........23,864 | ....... 286,364 | 11/23/2016. | 10/01/2045.
3132WG  FY 8 |FEDERAL NATL MG.....iiiiiiiiieriicienieisesie e sssiesssssesssnssssssnnes | coreres e 4,307,697 |...105.179 4,309,924 | ..o | 5,955 | [ | 3.000 |...... 3.060 [MON...| .........10,808 | ........ 129,697 | 11/29/2016. | 09/01/2046.
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3132WN  JR 4 |FHLMC 1AFE.... ..107.733 ....9,512,900 ...8,830,071 9,217,905 | ..o | ereerens(127,854) [ o [ | e 4.000 |...... 2.590 |MON... | ..o 29,434 | ... 353,203 | 06/26/2017. | 05/01/2047.
3133A2 W5 5 |FHLMC 1AFE..... ...105.506 ..12,887,143 12,214,534 | 112,584,870 | e [ e (128,208) [ o | e | e 2.500 |...... 1.500 |[MON...| .......... 49,492 | ........ 203,576 | 03/24/2020. | 03/01/2050.
3133AA  HV 7 |FHLMCPC 1.AFE ..103.888 | .............8,774,905 | .............8,446,470 | ........... 8,718,993 | ..o | e (12,266) [ oo | e | s 2.000 |...... 1.250 [MON... | ......... 28,128 | .......... 28,179 | 09/25/2020. | 09/25/2050.
3133AB  SA 9 |FHLMC PC 1AFE..... 16,256,883 |...101.068 18,255,532 | ..o [ e (1AB3) s s [ e 1.500 |...... 1.310 |[MON... | ...cccco.. 15473 | oo 7,744 | 10/20/2020. | 11/25/2050.
3137B7  YY 9 |FHLMC 1TAFE. . | o .3,059,781 | ...108.586 13,019,598 | ..o [ e (6,104) s | e | e 3490 |..... 3.060 |MON... | ......... 10,470 | ........104,700 | 03/12/2014.| 01/25/2024.
3137BB BD 1 |FHLMC TAFE i | v 3,604,829 |...108.963 | .............3,813,705 | ..............3,500,000 | ............. 3,536,243 | ..o | e (10,754) [ i [ | e 3.389 |...... 2.750 |MON...| ..cccou.. 11,862 | ........ 118,615 | 06/12/2014. | 03/25/2024.
3137BE  VH 4 |FHLMC 1AFE..... 6,508,195 |...109.829 8,387,837 | ..o [ e 22,871) [ s | e | e 3241 | ... 2.500 [MON... | .......... 20,418 | ... 204,183 | 07/30/2015. | 09/25/2024.
3138E8 K6 8 |FEDERAL NATL MG 1TAFE. . | o 2,135,739 |...108.257 | .. 2,120,508 | ..o [ ererennn(26,529) [ o | e | 3.500 |...... 2.800 |[MON... | ... 12,096 | .......... 72,750 | 03/30/2012. | 04/01/2042.
3138LR  7M 8 |FNMA PASS-THRU........... TAFE. o | s 2,743,700 |..112.737 | .ccooooeee. 2,873,613 | .o 2,548,945 | .......... 2,712,362 | .o [ eeieeeend(80,521) [ o | i | 4500 |...... 2.730 |MON... | ......... 19,093 | ........ 114,703 | 02/11/2014. | 06/01/2042.
3138MK 4R 4 | FEDERAL NATL MG 1AFE..... 12,313,549 | ...108.621 ....2,395,836 ...2,205,678 12,286,054 | ... [ e (24,589) [ e | e | e 3.000 |...... 1.820 |MON... | .ccccees 11,011 ...66,170 | 10/31/2012. | 11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG 1TAFE...... | . 2,511,832 |...106.555 | .. ..2,T85,747 | ... ..2,614,364 | .... 2,518,170 | v [ 28,247 | s | 2500 |...... 3.760 |MON... | ......... 10,761 | ..........65,359 | 10/30/2018. | 02/01/2032.
3138XC  F3 1 |FNMAPASS-THRU........... TAFE o | s 2,461,022 |...109.707 | .............. 2,598,041 | .o 2,368,147 | .cocveceen. 2,443,876 | ... | e (20,A71) [ oo | e | e 4.000 |...... 3.010 |MON... | ......... 15513 | et 94,726 | 03/31/2014. | 09/01/2043.
3138Y5 5D 4 |FNMAPASS-THRU.... 1AFE.... .2,601,727 |...105.124 ...2,524,417 2,573,890 | oo | i (27,200 [ .oocvovvirriiriens [ e [ e 3.000 |...... 2.210 |MON... 12,557 09/30/2014. | 10/01/2029.
31402R DD 8 |FNMAPASS-THRU........... 1TAFE. .o | o ....363,663 |...117.830 ...364,220 | ... 867 [ oo [ v [ e 5.500 |...... 5.700 |MON... 01/17/2007. | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU........... TAFE i | i 320,713 |..113.267 | e 351,937 | 310,712 | 316,961 | (2,836) [ ..o | e | e 6.000 |...... 5.300 | MON... 12/09/2003. | 11/01/2033.
314058 EF 7 |FEDERAL NATL MG 1AFE.... ....210,243 | ...116.275 L T [N IO I 5.000 |...... 5.880 | MON... 09/29/2006. | 08/01/2035.
31406V DP 8 |FNMA PASS-THRU........... 1AFE..... ....188,835 | ...116.174 . ((CT(0) ) SOOI ORI PO 6.500 |...... 5.590 |MON... 05/31/2005. | 05/01/2035.
31406W 2M 5 | FNMA PASS-THRU........... 1AFE..... ..112.342 80,232 (110) | covvrrevreirrieens [ [ 6.000 |...... 5.400 |MON... 06/30/2005. | 06/01/2035.
31400X PU 7 |FEDERAL NATL MG 1.AFE.. ...117.558 160,763 235 MON... 07/31/2006. | 02/01/2036.
3140GV NB 7 |FEDERAL NATL MG 1AFE.... ...107.138 MON... | .. 10/29/2018. | 09/01/2047.
3140H1 E5 5 |FEDERAL NATL MG 1AFE..... ...105.350 MON... | ......... 13,727 04/30/2019. | 11/01/2037.
3140JH SN 4 |FEDERAL NATL MG 1.AFE.. ...107.488 ) MON... 12,492 11/16/2018. | 09/01/2038.
3140KK WG 5 |FNMA PASS-THRU........... 1AFE..... ...103.928 ) MON... 08/20/2020. | 08/25/2050.
31410D 5Y 2 |FEDERAL NATL MG 1AFE..... ...115.620 ) MON... 08/10/2006. | 08/01/2036.
31410P A8 6 |FEDERAL NATL MG 1.AFE.. ...106.953 ) MON... 10/10/2006. | 08/01/2036.
314100 YW 6 |FHLMC 1AFE..... ..112.492 . ) MON... 11/30/2006. | 09/01/2036.
31411C KH 3 |FEDERAL NATL MG 1AFE...... ...103.460 . . 59,418 (82) MON... 12/08/2006. | 11/01/2036.
31411K R4 7 |[FNMA PASS-THRU........... 1AFE..... 11429 | ................303,986 | ..... 265,962 | ...cooveriinee 266,200 (134) MON... 01/31/2007. | 01/01/2037.
31411N  5C 7 |FNMAPASS-THRU........... 1.AFE ..112.464 86,958 | .. 87,348 |....... (110) MON... 02/08/2007. | 02/01/2037.
31411W AU 1 |FNMA PASS-THRU.... 1AFE...... .. 119.799 . ....151,692 (208) MON... . 03/30/2007. | 04/01/2037.
31412A° U9 3 |FNMA PASS-THRU.... 1TAFE...o | ...134,239 |...112.037 ..131,566 | .... ..133,454 | ... (115) MON... civen..8,552 | 10/09/2007. | 07/01/2037.
31412R D5 3 |FEDERAL NATL MG TAFE o | s 2,870,068 |...112.280 | ..............3,209,498 | .............. 2,858,455 | ............ 2,865,422 |.......... (2,111) MON... | ........21,169 | ....... 128,631 | 03/31/2010. | 03/01/2040.
31419A DS 3 |FNMA PASS-THRU........... 1AFE..... ....510,526 |...118.572 468,574 ....501,963 (5,817) MON...| .o 4,853 | ... 28,114 | 11/30/2010. { 09/01/2039.
31419) SH 2 |FEDERAL NATL MG e | TAFE | .3,932,054 |..112.271 | .. 4,472,560 | ... ...3,983,718 | .... .3,941,559 |.......... 8,151 MON... | ..........26,396 | ........ 159,349 | 12/14/2010. | 11/01/2040.
31419K  GD 1 |FNMA PASS-THRU.....ooiiiiiiriiiriineniiesiiessiessissssssssssssisesssssssssnns | e [P A1 1TAFE o | e 2,511,544 |..113.053 | ... 2,904,291 | oo 2,568,944 | ............. 2,523,198 | ..o | i 12,516 MON... | .........16,915 | ........ 102,758 | 12/16/2010. | 11/01/2040.
31419L QD 8 |FNMA PASS-THRU.......oocoomiiiinniiisnniiisnniiisssic s | anveeas [ P 4|1AFE...... 342,664 |..106.981 | ...... 360,115 | ..... 336,615 | ..... 340,975 (453) MON... | ..cc........2,240 | .......... 13,465 | 11/30/2010. | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cc.coooriiiiricnaniins coor| .. 151,496,653 XXX | e 159,040,151 | .......... 147,830,820 | ......... 150,659,010 | ..ooovvvvenricienn0 | i (739,985) 0 0 XXX | ......587,227 | ..... 4,432,293 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations.........coorvvisnriissri s 386,772,297 XXX | e 395,807,864 | .......... 347,185,820 | ........ 375,625,339 | oo 0. (3,748,966) 0 0 XXX | .. 3,123,071 |....12,026,020 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

00108W AD 2 |AEP TEXING [ ] 1.6 B | e 549,043 | ..103.205 | oo 567,628 | oo 550,000 | oo 549,654 |........ | 191 | [...2400 |...2.430 [AO...] o 3,300 | oo 13,200 | 09/19/2017. | 10/01/2022.
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00115A  AE 9 |AEP TRANSMISSION CO LLC......ccooviiriiriicierisissinnieseiesesssseesssssnes | coreres 1.F FE.. ....998,030 |...112.616 ..1,000,000 | .... ....998,761 188 | oo | v [ e 3.100 |...... 3.120 |JD....... 11/16/2016. | 12/01/2026.
00138C AN 8 |AIG GLOBAL FDG SR SE........cooviirreireiereriseerissesisseeisesessesessesesesesenens | coneees N [ LFFE ] ....749,378 |..100.225 | .. ..751,688 | ... 750,000 | .... LTAA | L [ B4 | | e | 0.900 |...... 0.910 |MS...... 09/15/2020. | 09/22/2025.
00206R  GB 2 [ AT&T INC.....ivioiiiieiceiieseiiesesisesi s | eeeees [ 1|2BFE i | e 1,880,988 |...112.825 | ............. 1,974,438 | ..cooovvennee 1,750,000 | ...ocovvennee 1,860,745 | ..o | e (20,242) [ ..o | e | e 4.000 |...... 2.480 [MN...... 02/19/2020. | 11/25/2025.
00206R  GL 0 [ATETINC.....ivoiiciieiceseiseisessesissse s | coneees N 2BFE.... ....571,026 |...117.625 705,750 600,000 2,683 | oo [ | 4.100 |...... 4740 (FA....... . 10/19/2018. | 02/15/2028.
009158 AV 8 |AIRPRODS & CHEMS INC........coooririneiiinriienieeseeeeeiseseseseiseseiinns | ceveons el T LF FE ] 11,993,440 |...109.138 | .. ...2,182,760 | ... ...2,000,000 (CTE<T RO VPRI DO 3.350 |...... 3.380 | JJ....... 07/28/2014. | 07/31/2024.
023135 AN 6 | AMAZON COM INC...ovvviiiiiireriiisirenisisisssiessssssiesssssssesesssssssessssnssnsns | cevenes [ T 1TEFE s | v 1,581,350 |..112.512 | ..coocveeee 1,687,680 | ...ccovveee. 1,500,000 | .............1,540,078 | .......... (9,492) [ coovvvverviervninee [ e [ 3.800 |...... 3.060 |JD....... 06/22/2017. | 12/05/2024.
025537 AM 3 |AMERICAN ELEC PWRIN LS... . |2AFE... ....997,180 |...119.545 ....1,195,450 ...1,000,000 242 | s | e | e 4.300 |...... 4.330 (JD....... v 3,583 11/28/2018. | 12/01/2028.
026874 DD 6 |AMERICAN INTL GROUP. [ e 1| 2AFE s | ...904,192 |...112.439 | .. ..1,011,951 | ... 900,000 (283) | eveveereinrieeis [ [ 3.750 |...... 3.700 |JJ...... .16,031 10/29/2018. | 07/10/2025.
026874 DK 0 |AMERICAN INTL GROUP..........ccooomirviiriiinniieneiisneiisssissssissesissssisnens | avveens [ T[2AFE i | s 548,085 |...118.819 | ....... 594,095 | ..... 500,000 | ................544,260 | .......... (3,825) [ oo | e | e 4.200 |...... 2.790 |AO...... 04/24/2020. | 04/01/2028.
026874  DQ 7 |AMERICAN INTL GROUP..........cccoomriiiriiieceiieceeieresiesesiecesiesesiesesienens | ceveons 2AFE.... ....998,920 |...107.545 ....1,075,450 ...1,000,000 ....999,071 151 | o [ | 2500 |...... 2.520 (JD....... 05/06/2020. | 06/30/2025.
03040W AL 9 | AMERICAN WTR CAP COR........ccooorvirriinnisnsisseisnsissssnsssnssesnns | coneees e T 2AFE L | .1,043,520 |...110.766 ....1,107,660 ...1,000,000 | .... 11,019,509 |.......... (4,345) | .o e | s 3.400 |...... 2890 (MS.....| .o 11,333 | ... 4,000 | 01/21/2015. | 03/01/2025.
03040W  AQ 8 | AMERICAN WTR CAP COR........coouriiiriiireiiceiieseeiesesiesesiesessesesises | ceeeees [ 2AFE. i | s 461,800 |...110.683 | ...............553,415 | ................500,000 | .....cccccc.. 469,938 | .......... 3,866 | ..oooeceeceiiienns [ e | e 2.950 |..... 3.980 |MS......| oo 4917 | e 14,750 | 11/06/2018. | 09/01/2027.
035240  AQ 3 | ANHEUSER-BUSCH INBEV.........cecoimiimiiiririiiississiiesiesissiissiissiienes | v . |2AFE...... .2,090,560 |...123.398 .2,076,632 (7,845) [ oo | e | e 4.750 |...... 4.180 | | o 41,69 | .......... 95,000 |03/05/2019. | 01/23/2029.
037680 AB 1 | APPALACHIAN CONSUMER RATE RELIEF FUNDIN..........cccoooovumvimmmnirns | covenne N [ TAFE i | 16,392,584 |...111.058 8,354,819 | ..o [ e (36,384) [ ...oovveverrireciins | e | e 3772 | ... 2410 |FAL..| e 93,126 | ....... 223,503 | 10/21/2019. | 08/01/2031.
037833 AK B |APPLE INC.....cooiieiieiieeiseeiieeceesessaiesesseseissessss e | cnveons [ 1BFE. o | oo 951,660 |...104.925 | .............1,049,250 | ..............1,000,000 | ................ 987,282 |.......... 5AT8 | oo | e [ e 2400 |..... 2.960 [MN.....| oo 3,867 | ..o 24,000 | 06/05/2013. | 05/03/2023.
037833 AS 9 |APPLEINC.....oooiiviiriisciscscssscsssssssesssssssssssissssens | anieens N 1BFE... 1,998,320 |...110.155 11,999,373 L OO RSN PO 3450 |..... 3460 |MN.....| .ccccooe.. 10,542 | .......... 69,000 | 04/29/2014. | 05/06/2024.
037833 BG4 |APPLEINC.....oooiieiiieiieiseeeeeceesesseieseesesesessesessesssesesenesiens | creeons N 1.BFE...... 3,341,902 |...111.589 .3,346,184 BT | oo [ e [ e 3.200 |...... 3220 |MN......| oo 14293 | ........ 107,200 | 01/29/2019. | 05/13/2025.
037833 DF 4 |APPLE INC. 1BFE..... 1,895,200 |...108.597 | .............2,171,940 | .............2,000,000 | ........... 1,928,758 | ...corivmvrrviirirviinns | verevirnrins 16,090 | oo | e | e 2.750 |...... 3.700 [UJ....... 11/14/2018. | 01/13/2025.
037833 DP 2 |APPLEINC 1.BFE.. .1,064,120 | ...108.000 (4,458) 04/24/2020. | 09/11/2029.
037833 DU 1 |APPLEINC 1.BFE...... ....992,960 |...103.020 ..2,292 05/04/2020. | 05/11/2030.
06051G  EU 9 |BANK OF AMERICA CORP... 1.FFE.. ...106.046 15,583 | ..ccceeees 01/08/2013. | 01/11/2023.
06051G  FB 0 |BANK OF AMERICA CORP 1.F FE.. ..111.079 18,219 01/15/2014. | 01/22/2024.
06051G  HF 9 |BANK OF AMERICA CORP... . e ... |1.FFE. 1,473,765 |...106.877 1,483,686 4,733 . 17,158 | .......... 11/13/2018. | 03/05/2024.
06051G HG 7 |BANK OF AMERICA CORP.........cccooimiiiimriiriiieneiisneiessesissesenesissesenens . 1.F FE.. 2,001,640 |...116.646 .2,001,284 (131) 03/01/2018. | 03/05/2029.
06406H CX 5 |BANK NEW YORK MTN BK 1.EFE.. 11,029,740 |...109.920 .1,016,463 (4,176) 09/18/2017. | 09/11/2024.
06406H DA 4 | BANKNEW YORK MTN BK 1.EFE..... 1,496,790 |...109.870 .1,498,551 323 02/19/2015. | 02/24/2025.
06406R  AD 9 | BANK NEW YORK MELLON N 1.EFE.... .1,048,308 |...113.048 .1,059,845 5,448 11/05/2018. | 05/16/2027.
07274N AW 3 | BAYER US FINANCE I LLC....oouivviriieriiiirienisseesisissssienssssesessssiens | onenes e WA 2AFE | .1,998,800 |...108.198 | .. ....2,163,960 | ... 1,999,539 | .......... 121 06/26/2014. | 07/15/2024.
07330N  AJ 4 |BB&T BRHBKG & TR CO GLOB.........ccocooerirriireiiceiienenisseeieseieesnnes | coeeees [ T FFE | e 1,985,860 |...100.419 | ............. 2,008,380 | ..oocoovenenen 2,000,000 | ....cceeeen. 1,998,530 |.......... 5,780 11/08/2018. | 04/01/2021.
09661R  AE 1 |BMW VEH OWNER TR.....cooooriirincieceeseecsissnsssssssisnsinans | coneees o .1,849,486 |...100.715 ....1,863,228 ...1,850,000 1,849,522 | oo [ e 36 07/08/2020. | 04/26/2027.
097023  CA 1 |BOEING CO...ccosvrviieirceneseseeseenessessssese s | anveons N ....487,705 |...107.392 | .. 536,960 | ... 500,000 ....489,999 1,080 10/29/2018. | 11/01/2028.
100743  AK 9 |BOSTON GAS COMPANY........ccouiriuirierimrnrissreisesessesesiesesieseseesenieeseies | ceeeees el T LG FE i | 999,060 |...111.146 | ... 1,111,460 | oo 1,000,000 | .ocoovrerenni999,349 | oo | e 88 07/31/2017.| 08/01/2027.
10112R AX 2 [BOSTON PROPERTIES LP.......covierieiririiernnieiesisisesessseisssseessssseenes | ceeres o ...482,515 |...114.091 570,455 500,000 2,211 10/30/2018. | 02/01/2026.
10112R - AY 0 |BOSTON PPTYS LTD PAR......cooiiriiiieriieeieseiienesiesesissessesesesssssenenes. | e N .1,384,680 |...109.137 | .. ...1,637,055 | ... ...1,600,000 | oo 1,426,212 | e | e 11,318 02/16/2017. | 10/01/2026.
10112R° BA 1 |BOSTON PPTYS LTD PAR.....ciiuimriirrrisiissnsisessssssssssssssssssssssssnseees. | e e | 2AFE i | e 249,103 |..119.709 | ....... 299,273 | ... 250,000 | ..ovrvrennnn 249,259 [ oo | s 76 11/13/2018. | 12/01/2028.
12189L AR 2 |BURLINGTON NORTHN SANTA F.....coovoiiiiniiinnisnnissnssssissssissiions | s e ....249,183 |..109.711 | ... 274,278 | ... 250,000 | ..... 249,704 | ..o | s 84 03/04/2014. | 04/01/2024.
124857 AT 0 | CBS CORP......oiiiiceiereiereiireiiese e | eeeees N ...226,325 | ..112.465 | ....... 281,163 | ..... 250,000 | ..oovvernnenn 230,993 | ... 2,206 10/30/2018. | 02/15/2028.
125523 AF 7 [CIGNA CORP.......ooiiiiirinrincississs s | oneees v | 2B FEi | 329,966 |...108.125 | ....... 360,056 | ..... 333,000 | ..... 331,287 | ... 629 11/06/2018. | 07/15/2023.
125896  BM 1 |CMS ENERGY CORP........coooiiiiriiiriiieriisrieseseiseseseseeesessesesseseseenens | coeeees e 1 2B FE i | 999,260 |...109.038 | .............. 1,090,380 | ..ccovvvnnnee 1,000,000 | ...ccovvvenenc 999,736 | ...oovveceriererienns | e 77 02/24/2014. | 03/01/2024.
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125896  BR 0 |CMS ENERGY CORP......cccoviireriiiirerieisirnsiessssseeessssisssessssssssssssesssssens | coeres 2BFE.... 1,245,638 |...108.743 ....1,359,288 | ..............1,250,000 | ... 1,247,223 408 | oo [ e [ e 2950 |...... 2990 |FA....... 10/31/2016. | 02/15/2027.
12626P  AM 5 | CRH AMERICA INC.........oiiviceiiciiieciiseceieceeseseseeesesesessssesienesins | ceveons LT 2AFE | ...991,720 |...112.766 | .. ...1,127,660 | ..............1,000,000 | ..... 995,897 842 [ v [ e [ e 3.875 |...... 3.970 |MN...... 08/27/2015. | 05/18/2025.
126408 GV 9 | CSX CORP.....ccviiiiiceiireiereiiseiiesesiesessesessesess s sessssesiesesissnsins | ceneees | oo [ ervienniens 1 2AFE i | v 994,990 {...100.622 | .....cooouuce 1,006,220 | ..............1,000,000 | ......cooeonec 999,747 |.......... 590 | covvverrrieeniiees | e [ e 4.250 |...... 4.310 JD....... 05/20/2011. | 06/01/2021.
126408 HM 8 |CSX CORP. . |2AFE.... ....498,205 | ...121.256 606,280 | ................500,000 | ................ 498,493 150 [ oo [ | 4.250 |...... 429 (MS...... 11/07/2018. | 03/15/2029.
126650 CF 5 |CVS CAREMARK CORPORATION..............cc.c.. 2BFE... | .. ....990,780 |...109.282 | .. ...1,092,820 | ... ...1,000,000 | .... 996,296 946 [ oo [ e [ e 3.375 |...... 3.480 |FA....... 08/07/2014. | 08/12/2024.
149123 BV 2 |CATERPILLAR INC....cooviiriervisciersninsienierisessisensnssseensssnsssssssensssssesnes | aovenes | oo [eonerneieens | TF FE i | e 995,330 |...101.486 | ....ccccvenne 1,014,860 | ..cocconveee. 1,000,000 | ..covverrennen 999,773 | ovoevevierereneens | vevrereneeeen D45 [ [ | e 3.900 |...... 3.950 [MN...... 05/24/2011. | 05/27/2021.
149123 CC 3 | CATERPILLAR INC DEL LS... ....999,830 |...109.102 ....1,091,020 ...1,000,000 | ..... 999,938 | ...vvrrrierineeneris | e 1T s e [ 3.400 |...... 3.400 |MN...... 05/05/2014. | 05/15/2024.
14912L  5X 5 | CATERPILLAR FINL SVCS MTN.....ccovviiiiiiiniiniinniicesiesissssisssissiienins | e ....499,590 |...109.807 549,035 500,000 | ..oocerrerni499,865 | oo | i3 | [ [ 3.750 |...... 3.750 |MN...... 11/19/2013. | 11/24/2023.
14912L  6E 6 | CATERPILLAR FINL SVCS MTN.....cocoooiriiinviiinniveneiiennnisnissnessnessnnnns | coneeen | oo [ ervvvennee | L FEiii | s 498,990 |...101.572 | ....... 507,860 | ..... 500,000 | .covrerrrerenB99,900 | covouveerierrerirenes [ v 154 [ s | | s 2.750 |...... 2.780 |FA....... 08/13/2014. | 08/20/2021.
14913R 2C 0 | CATERPILLAR FINL SVC......coiiiiiiriiieceiiieneiieceiiseseiiesesiesesiesssseseseenens | s 11,995,880 |...103.918 | .............. 2,078,360 | ..oocoovevene. 2,000,000 | oooeeerrn 1,996,381 | oo [ e B0 [ e | e 1.450 |...... 1.490 |MN...... 05/12/2020. | 05/15/2025.
14913R 2H 9 |CATERPILLAR FINL SVC.......oiiriiiriiicriisneisesseisseissssssssissesennss | s ....249,683 |...100.847 | ....... 252,118 | ... 250,000 8 | e [ s [ 0.800 |...... 0.820 | MN...... 11/09/2020. | 11/13/2025.
151897 AR 8 | CENTERPOINT ENERGY L....ccocooiriiiiriiiiriiinneiieneiieneesesessenessenessenesnns | ceeeeen | oo | eevenenn T 2B FE i s 574,833 |..103.424 | .....ccccccco... 594,688 | .......cccoo...n. 575,000 | ..covveeennn. 574,945 | i | s 32 [ e | e | e 2.500 |...... 2.500 [MS...... 08/07/2017. | 09/01/2022.
15189X AR 9 | CENTERPOINT ENER RESOURCES............ccooomiieririiinrinsiiesiseiienes | v .1,366,008 |...110.203 | .............. 1,515,291 | oo 1,375,000 . 851 | oo | e [ 3.000 |...... 3.070 |FA....... 01/09/2017. | 02/01/2027.
161175 BR 4 | CHARTER COMMUNICATIO. ..o | coneees ....499,675 |..121.613 | ... 608,065 | ..... 500,000 | .... 899,799 | s [ s 19 [ [ | 5.050 |...... 5.050 |MS...... 01/14/2019. | 03/30/2029.
166764 AT 7 | CHEVRON CORPORATION........ccoocommrvirmvimnneireneiireneeeeneseenenissnesissnenienns | ceeeees | oo | ervenenee T [ 10 FEuviiiiiis | i 1,000,000 |...102.192 | ..............1,021,920 | ....cc.c...... 1,000,000 | ..coovvennee 1,000,000 [ .ooovvererireiieens | cereeieeeeiereiieeens [ eevieeneineninnnes | e | e 2411 |.... 2410 [MS...... 02/24/2015. | 03/03/2022.
166764  BL 3 |CHEVRON CORP........ccooviiriiriiineisssiessisssssssss s | coneees .2,944,860 |...110.974 ...3,000,000 .2,959,228 8,718 | oo [ e | o 2.954 | ... 3.220 |MN...... 10/23/2018. | 05/16/2026.
172967  JP 7 |CITIGROUP INC.......coooiiiiriieciseceieeseisseseseesssseseesssenessensssenens | coeeees ....499,070 |...110.942 500,000 | ..ocovvrerreni 499,560 | oo | e 93 [ e | e | e 3.300 |...... 3.320 |AO...... 04/22/2015. | 04/27/2025.
172967  JS 1 [CITIGROUP INC....cvooviivveiiieisniciesiseisisie s ssssssessesssssens | coneres 11,759,989 |...110.826 | ..............1,828,629 | .............. 1,650,000 | ..covrreen 1,741,867 | o [ v (18,122) [ ..o | cvervrreriseverennns [ 0090 [ 2.740 |JD....... 01/21/2020. | 06/09/2025.
172967 KY 6 |CITIGROUP INC L1812 559,060 | ... 500,000 1,027 06/23/2017. | 10/21/2026.
172967 LW 9 | CITIGROUP INC.......cvomiviriieiieseisessisssieseies s | e LT3 | 1,466,413 | .coovvvee 1,250,000 2,478 02/20/2019. | 04/23/2029.
189054 AU 3 | CLOROX COMPANY .......ccoiimiiimiiimiiissiisssisssisssssssssssssesssssssseas | coneees 2,497,675 |...110.814 237 12/04/2014. | 12/15/2024.
191216  CV 0 |COCA COLA CO 11,995,920 |...102.709 262 04/29/2020. | 06/01/2030.
191216 DD 9 |COCA COLA CO ....499,605 |...100.441 ...502,205 500,000 | ..ocovreereen499,620 | oo | e 15 09/14/2020. | 03/15/2028.
20030N BJ 9 |COMCAST CORP. ....497,130 |...110.058 | ....... 550,290 | ..... 500,000 02/19/2014. | 03/01/2024.
20030N BL 4 |COMCAST CORP. .2,994,920 |...110.672 ....3,320,160 08/11/2015. | 02/15/2025.
20030N BX 8 | COMCAST CORP. ....998,090 |...107.694 ...1,076,940 01/05/2017. | 02/01/2024.
20030N DM 0 | COMCAST CORP........cooviireiiciiiecesieceiicesiesese s esesiseseesenes | ceeeees ....498,430 |...102.921 ...514,605 . 05/20/2020. | 01/15/2031.
205887 BR 2 |CONAGRA FOODS INC LS... ....457,275 |...105.234 ...508,280 ..483,000 ...476,247 02/11/2014. | 01/25/2023.
209111 FS 7 | CONSOLIDATED EDISON.........ccocommmrirrmrirnmrieneessneeisnesisnnsssnnsssnnsssnens | evvies | oo | evveneenne | TG FE oo | oo 524,612 |..118.113 | ....... 620,093 | ..... 525,000 | ..... 524,680 11/27/2018. | 12/01/2028.
210518 DC 7 |CONSUMERS ENERGY CO......costrvimririniriiniieneiisseesesessssessssesesseis | avveons 1,496,280 |...118.168 ..1,772,520 ...1,500,000 .1,496,957 10/29/2018. | 11/15/2028.
233851 BE 3 | DAIMLER FINANCE NORTH AME.........ccocooiiiiimiiiimiiiennisneienessnessnens | e 1,646,882 |...100.455 | .. ....1,657,508 | ... ...1,650,000 | .... .1,649,906 03/03/2014. | 03/10/2021.
244199 BE 4 |DEERE &CO LS. | o [ T LF FE | 1,994,920 |...102.895 | ............. 2,057,900 | oo 2,000,000 | .oococeeen. 1,999,187 06/05/2012. | 06/08/2022.
24422E  RH 4 |DEERE JOHN CAP CORP MTNS.......coimrimiirirmriernnrsierssssssensssisssesssnns | ceeres ...995,490 |(...102.317 | covvvrrnnee 1,023,170 | .ovovernee. 1,000,000 | ... 10/05/2011. | 10/15/2021.
25179M AV 5 | DEVON ENERGY CORP NE.........cccoooiriimiiiinniiesnnineesesesseseseeseseenenes LS... ....565,335 | ...117.583 | ....... 587,915 | ..... 500,000 | .... ....540,880 06/22/2017. | 12/15/2025.
254687 CK 0 | DISNEY WALT CO.....oovvoriinrincrireninrisniissnissisenissisesisssississsssnssssssnnies | connees | oo | cevvveniinns | TG FE i | v 2,246,619 |..100.467 | .............. 2,260,508 | ........cc.... 2,250,000 | ...ccoonnee. 2,249,770 . . 03/20/2019. | 02/15/2021.
254687  CZ 7 |DISNEY WALT CO.....coovvviiiriiiriiinniinriisssicssssissssssssissssssssssssssennns | aeveens 1,244,491 |..111.132 ...1,389,150 | .............1,250,000 | ............. 1,246,153 | ..o | v 980 [ e [ 3.700 |...... 3.780 [MS......| oo 03/20/2019. | 09/15/2024.
25468P  CN 4 |DISNEY WALT CO....ccooovvimmirimriiiriiieeiesseiseseisesessessesessssssesessssseiseseions | e . ....987,170 |...101.536 ...1,015,360 | ..............1,000,000 | ..... 999,085 | ..ovvucrrerirnrernerins | cerrnerneen 32 | s [ [ 2.750 |...... 2.890 [FA....| oo 08/17/2011. | 08/16/2021.
25470D  AQ 2 | DISCOVERY COMMUNICATIONS.........ccoovviimiiinmiiiniiisseisneiisseieneiens LS| | 12CFE i | i 262,669 |...105.417 | ....... 277,247 | ... 263,000 | ... 262,860 | ...ooocrierieriinnies | rvrererieenenenB0 | s e [ 2.950 |...... 2970 |MS...... 09/07/2017. | 03/20/2023.
260543 CN 1 |DOW CHEM CO......oooriiecrieeieciisesssees e ssssssssssans | eseies ....534,460 |..117.059 | ................626,266 | ...............635,000 | ...oooiveieen534,603 | oo | e 7T | s | e [ 4550 |...... 4.560 [MN...... 11/28/2018. | 11/30/2025.
26078)  AD 2 | DOWDUPONT INC......covuiiririiiiireriisiesiersssssiensssiesesssiessesssssssssssenss | cevenes ..499,695 |..123.220 | ....occes0rer.616,100 | i 500,000 | oo 499,740 | o | 2T e | e | 4.725 |...... 4.730 |MN...... 11/15/2018. | 11/15/2028.
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26441C AN 5 | DUKE ENERGY CORP......c.ccoeiiiiiiieieisiissiessiessssssessssissssssssssssessessnes | ovenes 2AFE... ....999,410 |...110.129 ..1,000,000 | .... 999,786 [ .o | e B0 | oo | e [ 3.750 |...... 3.750 [AO...... 04/01/2014. | 04/15/2024.
26442C  AS 3 |DUKE ENERGY CORP........cccoocommrrimmrrirarrrinns e [ e - LFFE ] o ...748,185 |..112.191 | .. ...841,433 | . 750,000 | .... ...T48,862 | ... 173 | i e | 2.950 |...... 2970 |JD....... 11/14/2016. | 12/01/2026.
26442C AV 6 | DUKE ENERGY CAROLINAS.........cooovmmrvimrrinereinereiieseiiesenes LS. | o [ T LF FE | s 1,173,625 |...105.700 | ...coccvnene. 1,241,975 | oo 1,175,000 | ..cocovvennee 1,174,368 | .......... 273 | oo | e [ s 3.050 |...... 3.070 | MS...... 02/26/2018. | 03/15/2023.
26875P  AK 7 |EOG RESOURCES INC........covviiiriiieiireiieseiissssissseissssissssissssesnniens. | o N ....492,235 | ..1104.410 | ....... 522,050 | ..... 500,000 989 | oo [ e [ 2625 |... 2.830 |MS...... 01/22/2015. | 03/15/2023.
26875P AP 6 [EOG RES INC......ovoeevecreeriieciieeisesssss s sssssssssssssnns | avvees o . ....530,460 |...116.086 | ......cccoeeonn 580,430 | ..ooovverenenns 500,000 (B,407) [ oo | e | e 4150 |...... 3.320 | JJ....... 06/22/2017. | 01/15/2026.
26884A  BD 4 [ERP OPERATING LP.......cooiiiriiiiiienieesseessssssissssssssssssessssssenes | soeres el TG FE i |l 994,500 |...110.608 | .......c...... 1,106,080 | ....cccoveee. 1,000,000 | ...............997,344 | .......... 548 | oo [ | e 3.375 |..... 3.440 |JD....... 05/11/2015. | 06/01/2025.
26884A  BF 9 |ERP OPERLTD PARTNER.....ccoooiiiiiiiriiiecieceiseseiseseisesesesesiesesienenes | o N 1,411,410 |..110.740 | oo 1,661,100 | ..ccooovenneee 1,500,000 8,624 | ..o [ e | 2.850 |...... 3.570 | MN...... 02/16/2017. | 11/01/2026.
26884A BG 7 |ERP OPERLTD PARTNER.....ccoooimiiiiiriiieriieereiseneieseieseissseseseissneies | s N . ....331,755 |..111.853 | ....... 391,486 | ..... 350,000 | .... 1,864 | ..o | e | e 3.250 |...... 3.960 |FA...... 10/26/2018. | 08/01/2027.
26884A  BK 8 |ERP OPERLTD PARTNER......ccoooiiiiiiiiriiiiciiiinissnisssiensissssseisnenes | s e T LG FE i | e 249,553 |..119.362 | ....... 298,405 | ..... 250,000 | ..... 249,631 | ..oivvceeneiienns | e 39 [ | e | 4150 |...... 4170 (JD....... 11/28/2018. | 12/01/2028.
278062 AG 9 |EATON CORP PLC LS... ...500,000 |...112.151 | oo 560,755 | ...ovvererenne 500,000 10500,000 | ..o [ e | e | e | e 3103 |...... 3.100 | MS...... 09/06/2017. | 09/15/2027.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS IR I . ...498,990 |...101.695 | ....... 508,475 | ..... 500,000 | .... ..499,914 | ... L2 OO USRI PO 4.200 |...... 4220 (MS...... ...6,183 09/06/2011. | 09/15/2021.
29379V BE 2 |ENTERPRISE PRODS OPE........ccoooomiiiimmiiinriiineeieneeseneiiesenes LS. | [ 1| 2AFE i | e 996,810 |...112.068 | ...........cc. 1,120,680 | ..ccovvvennnee 1,000,000 | ..... 998,561 |.......... BT | e [ e [ 3.750 |...... 3.780 |FA.oo| oo 14,167 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPE.......cccoommiriimmrrinrrineeisneiisseiienees LS..|..]. ....996,350 |...113.322 ...1,133,220 338 | e | e | s 3.700 |...... 3.740 |FA....... rerrnn 13,978 05/04/2015. | 02/15/2026.
29670G  AD 4 |ESSENTIAL UTILS INC.....ooorveiriiimeiiicreieceeeseseseesesessesesseseseenenins | ceveons N .1,000,000 |...108.490 | .. ....1,084,900 FSSSSTSUSPRUSPRUOTOOR OPOURSOUROPSUSPRU DRVSSRUSOURRU DURRSOURRUROOOR IO 2.704 | ...... 2.700 |AO...... 04/13/2020. | 04/15/2030.
30231G AT 9 |EXXON MOBIL CORP .......coiiiviireiireiiereiiesesiesesiesessesesisseseeseseessnens | ceveons el T LG FE i | s 510,340 |...110.849 | ...ccooooonirenns 554,245 | .................500,000 | ................506,462 |......... (1,148) [ oo | e | e 3.043 | ...... 2.770 [MS...... 06/26/2017. | 03/01/2026.
30231G BH 4 |EXXON MOBIL CORP........coooirviimriiinrineisnsisnsisssssssssssssssnssennsenas. | arveeas N .2,106,040 |...109.515 | .. ...2,190,300 | ... 2,000,000 | ....cceeeee. 2,091,064 | ......coovvvinniiennis | e (14,976) [ ..o | v | e 2992 |... 1.840 |MS...... 16,955 04/13/2020. | 03/19/2025.
31428X BM 7 |FEDEX CORP. LS..|..]. ....355,828 |...112.156 | .. [ 350,000 | ..... 353,995 (7)) [T ORI PP 3.300 |...... 3.090 |MS...... ...3,401 09/12/2017.| 03/15/2027.
31428X BU 9 |FEDEX CORP. ..103.188 | ..............1,031,880 | ..............1,000,000 | ..... 999,585 387 | v [ | e 3.400 |...... 3.440 [U....... 15,772 01/14/2019. | 01/14/2022.
316773  CZ 1 |FIFTH THIRD BANCORP........ccoooiiriiiimeieneiiecesieresiseessseseseseeseneesenes N ...103.193 103 04/30/2020. | 05/05/2023.
31677Q  BC 2 |FIFTH THIRD BK CIN Q... | ceveons [ P B I ST BV . ..101.714 1,550 09/02/2014. | 10/01/2021.
31677Q  BG 3 |FIFTH THIRD BANK.......ccoooiiriirirriscccsssesssssnsinsins | arveens [P P B I B I I ...100.695 | ................503,475 | .................500,000 | .....occc0e.ei 499,964 | oo | s 78 06/09/2016. | 06/14/2021.
36164Q 6M 5 | GEN ELEC CAPITAL CORP.......ccoooiiviiriiiinniieceseceiieneiens ..111.349 4,628 10/30/2018. | 11/15/2025.
36166N AD 5 |GE CAP FUNDING LLC .1,998,080 |...114.450 11,998,223 143 05/06/2020. | 05/15/2027.
369550 AY 4 | GENERAL DYNAMICS CORP. 1,736,000 |...106.887 1,742,116 1,916 09/11/2017. | 11/15/2024.
369550 BK 3 | GENERAL DYNAMICS CORP. 1,144,883 | ...110.462 | .. 11,145,616 734 03/23/2020. | 04/01/2025.
369604 BV 4 | GENERAL ELECTRIC CO. ....499,225 |..112.936 | ....... 564,680 | ..... 500,000 | .... 899,297 | e [ e 72 04/13/2020. | 05/01/2027.
370334 BM 5 |GENERAL MLS INC ....995,890 |...101.966 ....1,019,660 ...1,000,000 | ..... 999,552 455 11/17/2011. | 12/15/2021.
370334 CA 0 |GENERAL MLS INC ...476,870 |...103.780 | .. 518,900 | ... 500,000 | ..cvererienenn 489,049 |.......... 5,833 11/09/2018. | 10/12/2022.
370334  CL 6 |GENERAL MILLS INC......cooosvvvirviirercnnnienenisseiisseiissenessnsssnnssssnsssnnns | evvees | oo | eeveneeens 1| 2B FE i | s 1,604,265 |...110.997 | ............. 1,664,955 | .............. 1,500,000 | ..cccoovvnnne 1,597,681 |......... (6,584) 04/24/2020. | 04/15/2030.
38141E  C2 3 | GOLDMAN SACHS GRP INC MTN o ...998,680 |...110.615 ....1,106,150 ...999,477 136 06/30/2014. | 07/08/2024.
38141G  GS 7 | GOLDMAN SACHS GROUP INC.......ccovvemremmrierrierirerereesssisseriessessesenns | eeeens N . 4,145,085 |...105.713 | .. ....3,699,955 13,586,207 | ..o [ e (78,316) 01/08/2013. | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC.........covveuriiiereiireiirniiesseiseseieseiesenes | ceveons o e | LG FE it | 996,980 |...110.530 | ...ccoooouucee 1,105,300 | ..............1,000,000 | ......cc....cc.. 998,909 |.......... 316 | oo [ e [ 4.000 |...... 4.030 (MS.....| oo 13,111 02/26/2014. | 03/03/2024.
38141G VU 5 | GOLDMAN SACHS GROUP INC........cvvvumrieiinirierieniieississiies s | eveees .3,581,907 |...100.522 .3,602,266 5,390 2625 |..... 2.770 [AO...... | covvers 17,344 01/30/2017. | 04/25/2021.
38141G WR 1 | GOLDMAN SACHS GROUP INC.........cccoovrmrrirarrrirs RSSO D - . .3,982,594 | ...108.175 13,962,308 | ... [ e (20,287) [ ..o | e | e 3.307 |...... 2.650 |AO...... 01/21/2020. | 10/31/2025.
381430  8H 7 | GOLDMAN SACHS GROUP INC........ccoosvuiiririniiniiseiieniesesnsisiiesiisees | e e T LG FE s | e 721,470 | .. 113647 | .coiierennn852,353 | oo 750,000 | oo 729,071 | .o 3,553 | e [ [ 3.750 |...... 4.360 |FA....... 10/23/2018. | 02/25/2026.
38148L AE 6 | GOLDMAN SACHS GROUP L P........ccccoomvrviiirriannnns I I . 1,245,975 |...112.294 .1,248,046 402 | oo [ e [ 3.750 |...... 3.780 |MN...... 05/19/2015. | 05/22/2025.
38148Y AC 2 | GOLDMAN SACHS GROUP INC........ccooorviiamieiererieneeieseeiseseiessiseseiins | s . . 4,239,843 | ...102.040 4,246,052 |......... 2,071 | oo [ e | e 2876 ... 2.920 (AO...... 12/12/2017. | 10/31/2022.
404280 BB 4 |HSBC HOLDINGS PLC.......ccocoomviiinriinniiinniieneisssissssesssisssssssssnnies | oo e | LFFE | 2,003,440 |...114.201 | ..............2,284,020 | .............2,000,000 | ............ 2,002,023 | ......... (K2 ) SOOI SOOI PO 3.900 |...... 3.870 | MN...... 05/24/2016. | 05/25/2026.
406216 BG 5 |HALLIBURTON CO LS..|..|. ..112.201 31,000 | .. 30,379 KT TR USRI PR 3.800 |...... 4.260 [MN...... 11/09/2018. | 11/15/2025.
423452 AC 5 |HELMERICH & PAYNE.........ccoooiiimiieiniieiniineiesnsieississssssssessessssensnies | coeres o .1,000,000 |...110.992 | ..............1,109,920 | .............. 1,000,000 | ....ccouee 1,000,000 | .oooovvreveeniiirernnins | e | e | e | o 4.650 |...... 4,650 | MS...... 12/20/2018. | 03/15/2025.
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437076 BM 3 [HOME DEPOT.....cccoiiirmiiiiieieisrineieisesississsssssesssssssssssssesssssssssessesssssens | soeres 1.FFE....... ...498,775 |...111.922 500,000 ....499,277 125 | o | e [ 3.000 |...... 3.030 [AO...... 11/21/2016. | 04/01/2026.
44328M  AK 0 [HSBC BKPLC.......coiiiiiciicceieceisseisseisssesesesssssssessssessssssssssnesenne | o 1EFE.. | e .2,012,500 |...100.172 ...2,000,000 .2,000,077 (1,522) [ oo | e | e 4750 |...... 4670 [JJ....... 01/14/2011.| 01/19/2021.
44644A  AD 9 |HUNTINGTON NB COLUMB.........coovveerrinrrirenrirnnnrirnnnrisnsissneisnsneinnnenes | ceeeeen | oo | eevenene T [ TG FE it | s 544,907 |..100.826 | .................554,543 | ................ 550,000 | ................549,237 | .......... 2,019 | oo [ s [ 3.250 |...... 3.630 |MN...... 10/22/2018. | 05/14/2021.
452308 AP 4 |ILLINOIS TOOL WKS INC.........ccooirieiirriinniiiniissiissessssessssessssesissnenes. | o ....497,760 |...101.303 | ....... 506,515 | ..... 500,000 252 | oo | v | s 3.375 |...... 3.420 | MS...... 08/24/2011. | 09/15/2021.
452308 AT 6 |ILLINOIS TOOL WKS INC........coveuriirriieeiiieseieneeiseseisesesssesessssessenenes. | s 2,192,256 |...108.837 | .............. 2,394,414 | e 2,200,000 | .... . 805 | v | e [ e 3.500 |...... 3.540 | MS...... 02/18/2014. | 03/01/2024.
458182 EA 6 |INTER AMER DEV BANK.....c.ccotimiiiiriireicrnciniencnssnenrenseinsensenssniennes | veeeeee [ oo | evvveneene | TAFE i | i 1,044,150 |...104.565 | .............. 1,045,650 | ..............1,000,000 | ............. 1,039,243 | .......... (4,907) [ coovveverrierinniene e [ 1.700 |...... 0.640 [AO...... 07/08/2020. | 10/10/2024.
459058 JD 6 |INTERNATIONAL BK FOR 1,677,672 |...100.679 ....1,686,373 1,677,419 (253) | cevereereeineinens [ e [ e 0.750 |...... 0.710 | JJ....... 07/08/2020. | 07/02/2025.
459200 KH 3 |INTERNATIONAL BUSINE 1,996,300 |...104.000 | .. ....2,080,000 .1,996,627 327 [ e [ e [ 1.700 |...... 1.720 [MN...... 04/30/2020. | 05/15/2027.
465685 AQ 8 [ITCHLDGS CORP.........cccoovrviiriiiiniisniissnissniissnesssnssssnssssnssssnssssnenes | wvnnne [ oo | conneenen ] [ 2B FEiiiii | e 498,970 |...109.464 | ................ 547,320 | .................500,000 | ......cc.c..... 499,026 | .....ooovvvenriennis [ e 56 [ e | e | e 2.950 |...... 2.970 |MN...... 05/11/2020. | 05/14/2030.
46625H HZ 6 | JPMORGAN CHASE & CO.... ....998,890 |...101.539 ....999,951 133 [ o [ | 4625 ... 4.630 [MN...... 05/05/2011. | 05/10/2021.
46625H JT 8 | JPMORGAN CHASE & CO.... .. .3,480,470 |...110.140 | .. .3,493,157 2,049 | [ [ 3.875 |...... 3.940 |FA.... 01/21/2014. | 02/01/2024.
46625H RV 4 | JPMORGAN CHASE & CO.......coovvuirrririricriiieseieseeiesesissesissesessssnenes | evves | oo | covenenons T FFE | s 2,954,980 |...110.973 | .............. 3,329,190 | oo 3,000,000 | ....ccceeen. 2,971,237 |......... 4486 | ..o | e | e 2.950 |..... 3.130 |AO...... 06/22/2017. | 10/01/2026.
46647P  AY 2 | JP MORGAN CHASE BANK .1,000,000 |...110.200 ....1,102,000 1,000,000 | e [ e [ | | 4.023 |..... 4.020 |JD....... 11/28/2018. | 12/05/2024.
487836 BX 5 |KELLOGG CO ....997,310 |...105.158 | .. ....1,051,580 ....997,452 142 | oo [ | 2.100 |...... 2130 |JD....... 05/26/2020. | 06/01/2030.
4932TM 2T 0 |KEYBANKNATIONAL ASS........cooooimiiimmrimnniimnneinereenssennssssissesssssssssenees | eovnene | oo | connvenene | TG FE it | v 499,885 |...103.395 | ...ccooooenenes 516,975 | ..ccvveeereee500,000 | oooiirennid99,959 [ oo | 23 [ [ | 2.300 |...... 2.300 [MS...... 09/07/2017. | 09/14/2022.
49327TM  2U 7 |KEYBANK NATIONALASS......... ....492,970 |...106.545 | ....... 532,725 | .... 500,000 | ..ccooverenn496,324 | oo | e 1,588 | i | [ 3.375 | ...... 3.720 | MS...... 11/07/2018. | 03/07/2023.
501044 CZ 2 |KROGER CO ....999,680 |...101.957 | .........c.... 1,019,570 | .coovvvennnee 1,000,000 | .ocoeirereni999,959 | oo | e8| s | s [ 2.950 |...... 2.950 [MN...... 10/21/2014. | 11/01/2021.
501044 DE 8 |KROGER CO 1,154,475 |..109.343 | .............. 1,366,788 | ......ccc..... 1,250,000 | ..ooooeeren 1,188,828 | oo | 9,349 [ [ [002.660 [ 3.590 [AO...... 02/16/2017. | 10/15/2026.
539830 BP 3 |LOCKHEED MARTIN CORP ...104.988 | ...... 524,940 | ... 500,000 05/15/2020. | 06/15/2030.
548661 CV 7 |LOWES COSINC 102133 | 1,021,330 | .oovvvvie 1,000,000 11/16/2011. | 11/15/2021.
548661 DY 0 |LOWES COSINC ...101.075 10/07/2020. | 10/15/2030.
574599 BH 8 |MASCO CORP ...106.504 ..380,000 | ..... 380,000 03/05/2012. | 03/15/2022.
574599 BJ 4 |MASCO CORP ..115.099 ...489,171 425,000 | .o 424,657 11/06/2018. | 04/01/2025.
574599 BP0 |MASCO CORP ...499,635 |...101.885 | ....... 509,425 | ..... 500,000 ....499,645 09/09/2020. | 10/01/2030.
58013M EY 6 |MCDONALDS CORP MED T. 11,533,795 |...113.960 ....1,709,400 11,520,497 02/23/2017. | 01/30/2026.
58933Y AR 6 |[MERCK & CO INC NEW. ....998,350 |...108.673 ....1,086,730 12999,267 | e [ e 166 | s [ 2000 2.750 {12760 [FALLL 10,771 02/05/2015. | 02/10/2025.
58933y AX 3 |[MERCK&COINC......... ....994,380 |...116.364 ...1,163,640 | .............1,000,000 | ..... 995,263 | ....ovveevvrereriienns | cererrenneeenn 93 [ [ 023400 [......3.460 |[MS....| ... 10,767 03/05/2019. | 03/07/2029.
59156R BH 0 |METLIFE INC 11,999,840 |...109.942 | .. ....2,198,840 | ... ..2,000,000 | ....ccoue. 1,999,941 | v | v 17 | e e 003,600 |......3.600 |AO...... | ovreeee 16,200 04/07/2014. | 04/10/2024.
59156R  BM 9 | METLIFE INC.....ccooviiriiiriiereiececseceseneisenenssnessnssesnessnessssnnsnnnnonnne | LSt | [evvivenes [ TG FE it | s 506,215 |...109.960 | .......ccc.c.... 549,800 | ......ccoeereen. 500,000 | ...cooeverneen 503,611 | .oovveens (806) 08/25/2017. | 03/01/2025.
59217G  AX 7 |MET LIFE GLOB FUNDING INC .1,998,980 |...105.469 | .............. 2,109,380 | ..cccvvunve. 2,000,000 . 109 01/03/2013. | 01/10/2023.
59217G  CK 3 |MET LIFE GLOB FUNDING | ....499,015 | ..111.726 | ....... 558,630 | ..... 500,000 | .... 899,307 | s [ s 92 09/12/2017. | 09/19/2027.
59562V  AY 3 |BERKSHIRE HATHAWAY ENERGY .108.977 | 1,089,770 | ..coovvvennnee 1,000,000 | ..ccoovvennee 1,002,086 |.......... (677) 11/08/2018. | 11/15/2023.
609207 AT 2 [MONDELEZ INTL INC....ocoviriiiriiriierisniscienisiesssississssiesssssessessssiennes | cernns ..109.910 ....2,198,200 .2,108,004 (7,096) 04/30/2020. | 04/13/2030.
609207 AU 9 |MONDELEZ INTL INC....ooorvermeeereeesneeesnessssessssessssesssssssssssssssssssnsssns. | aeveons ...103.510 | .. ....1,652,650 | ... 11,492,983 1,023 04/30/2020. | 05/04/2025.
60920L  AC 8 |MONDELEX INTL HLDINGS NE.........ccooomiiimiimiiieninriiniinsiesieseississiins | v ..101.243 | e 2,531,075 | oo 2,500,000 | ..o 2,485,569 | ....oovvvrrinrrriienins | i 17,083 11/29/2016. | 10/28/2021.
617446 8G 7 |MORGAN STANLEY........cccomiiiiriiiiriiiirisssiisnsisssessssssssssissssssssniens | anveens ...258,123 |..121.941 | ....... 304,853 | ..... 250,000 | ..... 256,985 (626) 02/20/2019. | 01/23/2030.
61744Y  AH 1 [MORGAN STANLEY.......coooiiiiiimiiiieniieeneisesiisessisessissesssssesessessisssesiess | s ...997,910 {..103.290 | ...ccoooenueee 1,032,900 | .cooovvrennee 1,000,000 | ..... 999,393 425 05/16/2017. | 05/19/2022.
61744Y AP 3 [MORGAN STANELY.......cccoooimmmiimmmiiinniiinniisnniissnsissnessnsssnssnssssssnssnnns | wvnnee [ oo | coneeeed L5 | L FE i | i 473,800 |..115.953 | ................579,765 | .................500,000 | ..........ccc.. 478,367 |.......... 2,190 11/14/2018. | 01/24/2029.
61746B  DJ 2 [MORGAN STANLEY.......ccooiiiiiiiiiiiiniiseeiiseseiessisesssssessessesesssesessenesoens | o 1,010,040 |...107.244 .1,002,479 (1,090) 02/27/2013. | 02/25/2023.
61746B  DQ 6 |MORGAN STANLEY .....coviiiiimriiriiiiieineiscieniissssisesssssssesssssessessssenns | coneres .2,626,786 | ...110.752 .2,641,245 2,415 04/23/2014. | 04/29/2024.
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61746B  ED 4 [MORGAN STANLEY ......ccoviiiiiiriirniriierinnisiesisissessssissssssessssssssessssesens | soneres 1.F FE.. 1,243,613 |...101.985 1,248,816 1,316 | oo | e [ e 2625 |...... 2.730 |MN...... ...4,010 11/14/2016. | 11/17/2021.
61761J VL 0 |[MORGAN STANLEY........cooiiiiiriiiiriiiiciieniesssseiseseissssesssssessessssssssasnesens | ceveons LFFE ] o 2,445,737 | ..111.387 .2,448,188 435 | s | e [ 3.700 |...... 3.720 |AO...... 17,123 10/20/2014. | 10/23/2024.
637432 NG 6 | NATIONAL RURAL UTIL COOP........oovvirieireiireiineriessiseseissseeisseiinns | evvins | oo | eeiereinns T 1EFE i | e 997,620 |..111.472 | .ccoovvvenneee 1,114,720 | oo 1,000,000 | ..oooorvvernnc 998,753 |.......... 234 | oo [ e [ 3.250 |...... 3.270 10/20/2015. | 11/01/2025.
641062 AT 1 |NESTLE HLDGS INC LS... 1.DFE..... ....496,080 |..... 99.570 497,850 500,000 | ...coovvrnnns 496,188 L2 OO SOOI PO 1.250 |...... 1.330 09/08/2020. | 09/15/2030.
65364U AK 2 | NIAGARA MOHAWK PWR CORP.........ccoovurriireeireiiesesisessesensesesenienes | ceneees ...999,990 |...109.901 | .. ...1,099,010 | ... ...1,000,000 | .... 999,994 2 | [ | 3.508 |...... 3.500 09/23/2014. | 10/01/2024.
65364U AL 0 | NIAGARA MOHAWK PWR C.....ooovvvvrrnrirernnneirernsissienissssssssssenssssssssensnes [ eoveree | oo | vevvnvnnnne | TG FE v | veveieniieinns 999,990 |...119.258 | ......ccoeon. 1,192,580 | ..coovvrenee. 1,000,000 | ..cocvenee 1,000,000 | cooveeererrerierririns [ | e | e [ 4.278 |...... 4.270 11/29/2018. | 12/15/2028.
655844 BJ 6 |NORFOLK SOUTHERN CORP. LS... ....989,370 |...102.693 ....1,026,930 12998,493 | e [ e 1185 | | [ e 3.000 |...... 3.120 03/12/2012. | 04/01/2022.
655844 BT 4 |NORFOLK SOUTHERN COR........cccoviiiiiiiniiiniisiiesissississsisssienes | v ...998,470 |...111.465 | .. 1,114,650 | . 998,964 | .o [ i 144 | | 3.150 |...... 3.160 05/22/2017. | 06/01/2027.
664397  AK 2 |EVERSOURCE ENERGY.........ccocoimimiimiiiireiiseiissiessneisssesisneseesssenenens LS| i 1| 2AFE i | s 1,930,280 |...104.981 | ............. 2,099,620 | ..o 2,000,000 | ....ccccoee.. 1,978,700 | ..ooovveerenniienns | eervreneeen8,649 [ i e [ 2.800 |...... 3.270 12/03/2014. | 05/01/2023.
665501 AJ 1 |NORTHERN NAT GAS CO DEL.......cosvvverrreermreierneeenneessnseesnneeesseessnnesns | aeeeons .1,999,560 | ...100.602 ...2,012,040 ...2,000,000 1,999,984 | e [ e 3T [ | e | e 4.250 |...... 4.250 04/15/2011. | 06/01/2021.
665859 AM 6 |NORTHERN TR CORP.........ccooriiiriiiriiiriisnisnesnessssssisnsiesnsienns | e ....999,860 |...101.994 | .. ...1,019,940 | ... ...1,000,000 | ... 999,989 | i [ 16 i s [ 3.375 | ...... 3.370 08/17/2011. | 08/23/2021.
665859 AN 4 |NORTHERN TRUST CORP.........cccoooimmmrimmriimmnriinneissneeseneeseneessnsssenesnns | evviee | oo | evveneienne | LEFEciiiii | oo 498,585 |...103.395 | ......cccoeuenns 516,975 | .oovvvecenenn. 500,000 | ...oovvrnnens 499,752 | v [ e 181 i e | e 2.375 | ... 2.400 07/30/2012. | 08/02/2022.
665859 AV 6 |NORTHERN TR CORP......ccocosiiiiiiiiiniiciissicciiiesssi s | i 11,344,884 |..104.305 | .............. 1,408,118 | oo 1,350,000 | ..o 1,345,194 | i | v 31T i [ [ 1.950 |...... 1.990 04/28/2020. | 05/01/2030.
670346 AR 6 |NUCOR CORP.........cooomirriirriiniinseieceiesaeesessesessesesessssesesisseseenens. | aeveons . ....499,240 |...105.990 | ....... 529,950 | ..... 500,000 | wveovvrerrenn$99,329 | oo | ceverrrinneensn89 | o | e [ e 2.000 |...... 2.030 05/20/2020. | 06/01/2025.
68233)  AZ 7 |ONCOR ELEC DELIVERY........cooiiiimriiinniinieinnsiissseiseneisesesssssssssssnenes | evvens | oo | ceoereeons T FFE | i 2,044,342 |..109.528 | .............. 2,245324 | ..o 2,050,000 | oooeerrnn2,047,399 | i [ BB [ s | e | 2.950 |...... 2.980 03/19/2015. | 04/01/2025.
68233) BH 6 |ONCOR ELEC DELIVERY.......ccovviiiiriiinniiiiniiinnisssissnisssisnsiissiinnns | e ...297,204 | ..117.624 | ....... 352,872 | ... 300,000 | .oovrerreee 297,714 | oo [ 288 [ | e | s 3.700 |...... 3.810 11/14/2018. | 11/15/2028.
68233)  BY 9 |ONCOR ELEC DELIVERY........cosiiiiiiiiiinceiceiiieeeiseseiseseissseissseisssseenes | ceveons ...248,513 | ... 99.956 | ...coovvrernne 249,890 | ..coooerenenn. 250,000 | ..oovveeernrn 248,587 | oo | e T [ [ | 1.000 |...... 1.120 09/23/2020. | 10/01/2025.
693304 AU 1 |PECO ENERGY CO...c.ovoiririiireriiiiienisisisssiessssssiesssssssessssssssesssssnnss | cevenes 11,999,440 |...100.912 | ..covverenes 2,018,240 | .....cco.cee. 2,000,000 | ..ccooeeeree 1,999,918 | oo | e 115 i e [0 1700 [ 1.700 09/14/2016. | 09/15/2021.
69353R  FL 7 |PNCBKNAPITTSBURG .107.418 | ... 537,090 | ... 500,000 10/31/2018. | 06/08/2023.
695114 CM 8 | PACIFICORP ...100.658 | ......cccco... 2,566,779 | oo 2,550,000 05/09/2011. | 06/15/2021.
701094 AJ 3 | PARKER HANNIFIN CORP. ...111.861 11/09/2018. | 03/01/2027.
70109H AL 9 | PARKER-HANNIFIN CORP... 109577 | ... 1,095,770 | ............. 1,000,000 | ..... 999,058 11/18/2014. | 11/21/2024.
713448 CT 3 |PEPSICO INC. ..108.892 | .............2,014,502 | ..............1,850,000 | ............. 1,850,106 09/12/2017. | 04/30/2025.
713448 EY 0 |PEPSICOINC ..101.454 | ..........1,014,540 | .............1,000,000 | ................ 998,456 04/29/2020. | 05/01/2023.
713448 EZ 7 |PEPSICOINC ...102.706 | ..............1,027,060 | ..............1,000,000 | ..... 995,956 04/29/2020. | 05/01/2030.
718546 AR 5 | PHILLIPS 66 PARTNERS ...115.426 278 | .ovverrr300,000 | oo 290,789 1,065 10/30/2018. | 03/15/2028.
72650R  BD 3 | PLAINS ALL AMERN PIP ..107.018 | ....... 267,545 | ..... 250,000 ....246,179 1,261 10/31/2018. | 10/15/2023.
72650R BF 8 | PLAINS ALL AMERN PIP. ..106.666 | ...covvrirrne 799,995 | oo 750,000 | ... ....149,520 115 09/02/2014. | 11/01/2024.
74005P BN 3 |PRAXARRINC.......... ...108.389 | ......cccce... 2,167,780 | oo 2,000,000 | ....cceeeen. 1,996,615 |.......... 772 01/29/2015. | 02/05/2025.
74256L  EG 0 |PRINCIPAL LIFE GLOBA..........ccccoevmiinrinricnnicniiesnnisniiessississsennnes | LS | o | e | LE FEiii | i000..993,910 | ... 97.952 ...1,000,000 195 . | 08/20/2020. | 08/27/2030.
74256L  EH 8 |PRINCIPAL LIFE GLOBA..........ccoooiiimiiiinnriinniinnisnnessnisssisnssessssnsnens | evvins | oo | evvnenieene | LE B | viii...499,860 | ... 99.306 500,000 | .... ....499,862 2 11/12/2020. | 11/19/2030.
744448 CT 6 |PUBLIC SERVICE CO CO 104482 | 313,446 | 300,000 | ..covvernnnn 299,099 | ..o [ e 56 05/08/2020. | 01/15/2031.
75513E  AD 3 |RAYTHEON TECHNOLOGIE 1,393,214 | ...106.293 ..1,395,000 | .oovvenvee 1,393,337 122 05/14/2020. | 07/01/2030.
760759 AM 2 |REPUBLIC SVCS INC ....566,064 |..109.229 | .................595,298 | .................545,000 | ... 556,508 (4,553) 11/07/2018. | 05/15/2023.
760759 AR 1 |REPUBLIC SVCS INC........coooviierinriiiiiniinnivciisniscsisnsississiisnissssenins | evvies | oo | svvveeeen T [ 2B FE s | o 496,625 |...110.539 | ................552,695 | .................500,000 | ................ 497,834 | .......... 357 06/23/2017. | 07/01/2026.
806854 AH 8 | SCHLUMBERGER INVT SA .2,021,590 |...108.607 .2,008,504 (2,737) 08/27/2015. | 12/01/2023.
822582 AS 1 |SHELL INTERNATIONAL FIN.... .2,642,852 |...103.512 .2,679,305 9,242 11/18/2016. | 08/21/2022.
82620K AE 3 |SIEMENS FINANCIER........cccooiimmiiinmiinmiinnniisnniisnsissnsissnsissnsisnsssnnns | cvnnne [ oo | connveenne | TEFEiiii | i 1,994,920 |..111.096 | .............2,221,920 | ..............2,000,000 | ............. 1,997,558 |.......... 507 05/18/2015. | 05/27/2025.
828807 CS 4 |SIMON PPTY GROUP LP........ccoooierrimnriiereirnrnersreiseneiseneesssessssesssnens | evveee | oo | eovneneen ]| LF FE | i 1,646,766 |...108.778 | ..............1,794,837 | ..............1,650,000 | ............ 1,648,677 |........ 325 09/03/2014. | 10/01/2024.
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828807 CY 1 |SIMON PROPERTY GROUP LP........ccoiiiiriieiiieisiiseienisiseseesssssnsns | cernns 1.FFE... ..110.872 277,180 | ..... 250,000 249,586 | ....coovvveririeiis | e B3 | e | e [ 3.250 |...... 3.280 [MN.....| coveeeernn880 | e 8,125 | 11/15/2016. | 11/30/2026.
828807 DB 0 | SIMON PROPERTY GROUP LP........cccooovvrvivarriannnes LS... 1.FFE... ...102.636 (A (VI 750,000 752,710 |..coovnnee (1,809) [ oo | e | e 2625 ... 2.370 08/28/2017. | 06/15/2022.
842434  CM 2 | SOUTHERN CALIF GAS C.....coovvvrrricriereieneeseisssiessinsissssssnnies | aeveeas ...109.463 1,094,630 1,000,000 998,510 |.......... KT LT IR ORI PO 3150 |...... 3.190 09/08/2014. | 09/15/2024.
84756N  AD 1 | SPECTRAENERGY PARTN LS... L 111.733 2,793,325 | oo 2,500,000 2,589,547 | | s (14,194) [ oo | e | e 4750 |...... 4.080 03/24/2014. | 03/15/2024.
84756N  AH 2 | SPECTRAENERGY PARTN LS... 112163 | 729,060 | ...............650,000 | ... 614,915 |......... 5,209 | .ovveerrerineenes [ e [ e 3.375 |...... 4.440 10/29/2018. | 10/15/2026.
857477 AG 8 |STATE STR CORP LS... ..100.719 ..1,499,884 | .......... 620 | e [ e [ 4.375 |...... 4.410 03/02/2011. | 03/07/2021.
857477 AN 3 | STATE STR CORP........ccooiiiiieiiciisrceiseeeisssiieseisessieseeessssssssesssenes | cneeons ...111.001 417,536 | ......... TAT [ s e | e 3.300 |...... 3.780 10/30/2018. | 12/16/2024.
857477  BC 6 |STATE STRCORP........ccoovioreerecrcencesss s | aevieas ..110.014 500,000 [ ..ocovoiieriiriiiriies e | e [ e | 3.776 | ...... 3.770 11/28/2018. | 12/03/2024.
871829 AZ 0 |SYSCOCORP... LS... ...112.364 . L 1.511,044 |, (1,152) [ oo | e | e 3.750 |...... 3.650 11/22/2016. | 10/01/2025.
871829  BC 0 |SYSCO CORP.......coiiviieiireiiereiieresisssiessiessisseiss s | crvions LA11.279 333,837 | oo 300,000 287,282 2,003 | oo [ e | 3.300 |...... 4.160 10/30/2018. | 07/15/2026.
871829 BF 3 |SYSCOCORP... ...111.308 556,540 | ..... 500,000 ..505,189 (706) | veoeveerieeriens [ v [0 3.280 [ 3.070 09/06/2017. | 07/15/2027.
87264A  BA 2 | T-MOBILE USA INC......ccoooiiiieiireieceieceiiseseeeesesiecessesesiesesieseseesenes | s ...110.598 552,990 | .oovvvrenenenns 500,000 523,882 (3,623) [ ..o | e | 2000 3.500 | i 2.300 04/24/2020. | 04/15/2025.
87264A  BH 7 | TMOBILE USA INC......ooviiviiriiiirieerisesiisessiessisssisessisessssssisssisens | e ..104.141 520,705 | ..ccoovvvvrnnee 500,000 | ....ccocvvrnnee 512,891 | ..coceeen. (404) | ovvovererneieens [ v [20002.050 | 1.650 ... | 09/22/2020. | 02/15/2028.
87264A BP9 | TMOBILE USAINC........cooviiieiiieiiieiieieiisceeieesiesssisseesesssessssssssnssnns | s ...102.821 257,053 | ..... 250,000 | ..... 249,976 |.......... 1 2.250 . | 10/19/2020. | 11/15/2031.
88579Y AR 2 [BM CO. .o | s ...111.084 998,084 382 | oo | e [ 203,000 | e 3.040 08/04/2015. | 08/07/2025.
89236T DP 7 |TOYOTA MOTOR CREDIT ...102.372 (1,726) [ ..oovervvrrveins | e | 2002600 | oo 2.240 06/23/2017.| 01/11/2022.
89236T HF 5 |TOYOTAMTR CR CORP. ...100.530 . (64) | covvveeeerriiens | e [ 2020500 | e 0.480 08/18/2020. | 08/14/2023.
893574 AP 8 | TRANSCONTINENTAL GAS.......cooomirviirrireniiesieinseiesesssssssssssssssssnnes | avveons ...112.059 1,000,000 997,993 |.......... 123 | e [ [20003.250 Ll 3.270 05/06/2020. | 05/15/2030.
904764  AM 9 |UNILEVER CAP CORP.........cooooureiiicriiereiissesiesesiesesissesesssesessesesesesesenns | ceveons ...100.386 2,000,000 1,999,911 | B | s | e [0 4250 | 4.290 02/07/2011. | 02/10/2021.
907818 DM 7 |UNION PACIFIC CORP........coooviriviririnrrieneieseisseisssissssisessisseisnns | avveons ...104.581 1,000,000 999,873 | ..ooeivirerienrieens | e B0 [ oo | v | 2000 2.950 | i 2.950 06/06/2012. | 01/15/2023.
907818 ED 6 | UNION PACIFIC CORP ...110.861 ..1,000,000 ,009,960 (1,980) [ ..o | cevrerevrrivvrineinns | 2000:3.250 | e 3.010 10/26/2015. | 08/15/2025.
907818  EH 7 |UNION PACIFIC CORP........ccoooiiiriiriiieiiieneieseissseeesssisessisessiseseenns | crveons ...109.475 1,000,000 989,395 1,873 [ | e | 102750 | e 2.970 02/27/2017.| 03/01/2026.
907818  EY 0 |UNION PACIFIC CORP.......covriririeirerisisiresise s rssseiesssssssssessssnens | cevenes ...118.823 419,948 | .......... 548 | ..o v | 200.3.980 | 4130 10/31/2018. | 09/10/2028.
91159H  HA 1 |USBANCORP MTNS BK ENT......cccooiiriiiiiiinniiiniisnisnesisnesisseiesnnes | coveees ...101.162 . 1,499,726 | .......... 672 | oo | e [ 8125 | 4.170 05/19/2011. | 05/24/2021.
91159H  HN 3 | U S BANCORP MTNS BK......ccoovviumiiimriiiriiireiieseiieseiiessssessssesessssssens | ceeeees ...108.482 1,000,000 924,840 | ..o | e 11,896 | oo | e [0 2,375 | 3.890 10/31/2018. | 07/22/2026.
91159H  HP 8 |U S BANCORP MTNS BK.......cccoovuiriiiriiiiriiineisseiisseissssissssessesisnenens | coneees ...102.302 3,150,000 L3,148,787 | ... 1110 [ e | 2000 2.625 | 2.660 01/19/2017. | 01/24/2022.
91159H  HU 7 |U S BANCORP MTNS BK......ccoooviiriiiriiinreiieneiienesiesesiesessesessssesssesenens | ceneees 115562 | 1,733,430 | oo 1,500,000 | ...ccoovennee 1,499,009 |.......... 181 | o [ | 003.950 [ 3.960 11/13/2018. | 11/17/2025.
92343V BY 9 |VERIZON COMMUNICATIONS IN LS... ..110.733 1,107,330 | covovrrnnee 1,000,000 999,405 | .......... 170 | o | e [ o180 | i 4170 03/10/2014. | 03/15/2024.
92343V DY 7 |VERIZON COMMUNICATIO.........cooveereeireiirrieiemesieseseenessssesseneseesenens | o ...117.968 589,840 | ..... 500,000 498,186 | .......... 251 [ e | e | e 4125 | 4.190 10/26/2018. | 03/16/2027.
92343V FG 4 |VERIZON COMMUNICATIO........coomiimriimiinniiciiinnississiissiisssiesississiinns | seiie ...105.857 ..3,008,951 |......... (979) | evvvvvvreinniiens [ [2002.500 [ 2.430 05/19/2020. | 05/16/2030.
92343V FR 0 |VERIZON COMMUNICATIO.........ccooorimriinmriinmiireneieneiissnssesnssessnesssnnnns | evenee [ oo | conneenene | 2AFE i | i 497,725 | L 99.622 497,750 | .o [ e 25 | e | 1750 | 1.790 11/10/2020. | 01/20/2031.
92553P  AX 0 |VIACOM INC NEW.......oiiiiiiriiiireiieneiieseiieseisesesiesesisssseesesieseseeseseens | e ..109.361 | oo 340,113 | 311,000 | ................310,080 |.......... 260 | oo | e [ 03875 | 3.970 03/04/2014. | 04/01/2024.
927804 FS 8 |VIRGINIA ELEC & PWR CO....oeoouirirricisirierseisiesissisisessssisssssssssssses | cevens ..109.424 | ............2,188,480 | .............. 2,000,000 | .............1,987,379 | .......... 2,645 | oo [ e [0n3.100 [ 3.250 09/15/2015. | 05/15/2025.
92857TW  BK 5 | VDAFONE GROUP PLC.........cooivimeiireiiceiieceeiesesseseseesesesssesesssenenses | ceeeees LA19791 | 1,707,022 1,425,000 | ............1,401,538 |......... 2,587 | oo [ e | 4375 | 4.630 10/19/2018. | 05/30/2028.
931142 DP 5 |WAL-MART STORES INC.......cccoovuriiiiniiniiseiienierissessssiesiesisssinsis | v ...109.054 3,000,000 | .............3,030,860 |.......... (8,794) [ ..oovverrrrierins v | 0000 3.300 | e 2.960 02/15/2017. | 04/22/2024.
931142 EE 9 |WALMART INC.....cooiviiriirisscienissessessssssssssssssssssennsens | anieens L A17.810 | 1,178,100 | 1,000,000 988,726 |.......... 1,275 [ e e | 003,700 | i 3.870 10/31/2018. | 06/26/2028.
931427  AS 7 |WALGREENS BOOTS ALLL ..o LS... ...108.787 1,500,000 ...1,509,228 (622) [ covoovveeeerieees [ i | 02:3.200 | 3120 04/13/2020. | 04/15/2030.
94106L AZ 2 | WASTE MGMT INC DEL ...109.279 ..2,000,000 ,998,108 520 | oo | oo | 00003500 [ i 3.530 05/05/2014. | 05/15/2024.
94106L  BP 3 |WASTE MGMT INC DEL........oosivririienerreneernnerisneniscenissesissnesssssssenenes. | evviee | oo | evvneneens | ZAFE i | . 249,408 ... 99.171 ) 249,413 B [ e | e | 015000 | i 1.520 11/05/2020. | 03/15/2031.
949746  SZ 5 |WELLS FARGO & CO NEW.......ooiiiiiiiriiciinisienseessissseiesissieseniees. | cereins ...105.385 | ..............1,053,850 | .........cc.. 1,000,000 | ..cocverennns 997,482 | .......... 262 | oo | e | 002493 | 2.530 02/19/2020. | 02/18/2027.
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94974B  EV 8 |WELLS FARGO CO MTN BE......c.ccoriirriiriniieininsienienississsissssssesssssnes | ceeres o 1.F FE.. ...101.058 ....2,526,450 2,507,916 [ .o | e (31,286) [ ..ovvvererrrirerens | e [ 4.600 |...... 3.270 [AO...... [ ... 28,750 | ........ 115,000 | 05/10/2017. | 04/01/2021.
94974B  GA 2 |WELLS FARGO COMTNB.........cccoceeene. IO oo | 1.FFE.. ...109.618 | .. ...1,808,697 | ... .1,648,184 | ... 456 | oo | e [ s 3.300 |...... 3.330 [MS......| ..........16,940 | ......... 54,450 | 09/02/2014. | 09/09/2024.
94974B  GH 7 |WELLS FARGO CO MTN Bu...coovvoourriimriirniiiseeiseseissseioesesiessssesesieeenes | s JO 1.FFE 108757 | 2,718,925 | oo 2,500,000 | ..o 2,496,242 | ......... 841 | i [ e [ 3.000 |...... 3.030 |FA..ooo| ceerrni27,500 | ... 75,000 | 02/11/2015. | 02/19/2025.
95000U 2L 6 |WELLS FARGO & CO......coovviiiiiriiireiieneiieseissssisesissssissesessssessssenas | coneees N 1.F FE.. .1,000,000 |...122.287 ...1,222,870 1,000,000 | oo [ e s | s | e 4478 | ... 4470 [AO...... . 03/23/2020. | 04/04/2031.
95709T AL 4 |WESTAR ENERGY INC.....osvvvirriirneriineeinnseeseesssnesssssessssssssssssssssssnees | sonees el T LFFE ] e ...999,990 |...110.807 | .. ...1,108,070 | ... 1,000,000 { oo [ e | e | s | s 3.250 |...... 3.250 |JD....... . 11/05/2015. | 12/01/2025.
96949L  AB 1 |WILLIAMS PARTNERS LP........coriiiiriniiiieinieienissiesssiseissssssssssnsenes | cernns JO T 2BFE s | i, 257,793 |..113.634 | ....... 284,085 | ..... 250,000 | ..overerienee 254,827 |.......... (CZ24 | [N ISR PO 4.000 |...... 3,550 [MS...... 08/28/2017. | 09/15/2025.
96949L  AD 7 |WILLIAMS PARTNERS L......ouiiriermeiiimerierineeseesssesessssssssssessssessessnees | oeeees N . |2BFE....... ....470,340 |...114.125 570,625 500,000 ...476,763 3,029 | oo [ e | e 3.750 |...... 459 (JD....... . 10/26/2018. | 06/15/2027.
96950F  AM 6 |WILLIAMS PARTNERS L P.......coovrviiriiiriiiriiiereiieseiiesesiesesieseseesenenns LS..|. || 2B FE....... ...997,910 |...110.406 ...1,104,060 | ... ...1,000,000 | ... ...999,238 | ......... 220 [ | e | e 4.300 |...... 4.320 [MS...... 02/27/2014. | 03/04/2024.
00206R DWW 9 [AT & TINC ..o | coneees [ 1|2.BFE ..106.013 | .................983,801 | ..... 928,000 | ..... 927,972 |.......... 8 [ e | e | e 2.850 |...... 2.850 |MN...... 05/17/2017. | 05/25/2024.
021374 AC 7 | ALTALINK LP....ooiiiiiiieeceereeceiesesiece e | creeons N 1.FFE........ ...100.052 ...1,000,000 .1,003,642 (128) [ oo [ e | e 1.509 |...... 1.440 |MS...... . 09/09/2020. | 09/11/2030.
037833 CY 4 |APPLEINC.....coooiriiricscissceresssssssssssssssssinsses | anveens o e | 1.BFE... ...106.272 ...2,100,000 | ... 2,102,077 | ... (540) [ covoooevenriinnns [ e | 2513 |... 2480 (FA....... . 2,773 | 09/05/2017. | 08/19/2024.
05570X  BM 7 |BMW CDAAUTO TR......oiiiiiieiineiiceiiesesisesisessissssssesssssssesessisnssens | o [ 1.AFE ..101.818 | ............1,018,180 | ......cc...... 1,000,000 | ..cccooveneee 1,000,000 [ .ooovverieirriiiiens | cererieeeiieeneienens [ eeveeeneiennninnnes | e | 2.067 |...... 2.020 [MON...| ..........1,440 | .......... 17,027 | 02/04/2020. | 10/20/2022.
05590H  AY 3 | BMW CDAINC.......ooiiiiiiiriniiiicrisnsissie s nsissisesiessenees. | siiies o 1.FFE.. 4,008,440 |...104.723 | .. 4,006,226 | ... | e 2,214) [ | e | 2410 |...... 2.350 |MN...... v 9,640 | 96,664 |01/10/2020. | 11/27/2023.
060505  FM 1 |BANK AMERICA..........oiiiiiriiciieeeseeeceesesesesesesessesessesessessseenens | ceveons v | LFFE | 4,034,920 |...106.315 | .. 4,025,642 | ... [ e (B,878) [ o | s | e 2932 |.... 2.770 |AO...... | .......21,849 | ... 117,280 | 05/01/2019. | 04/25/2025.
06367X  7W 5 |BANK MONTREAL QUE........cooouiiiiriiiceiieceeiecesiesesiesesiesesiesesessenins | s [ 1CFE i | e 15,072,600 |...102.823 | ...........15,423,450 | ...........15,000,000 | ........... 15,043,652 | .....ovorrviecnrrenns | ceerreeeenn(28,948) | oo [ [ 2270 |..... 2.060 [JJ....... | ........162,321 | ... 170,250 | 01/10/2020. | 07/11/2022.
06368A  AA 8 |BANK OF MONTREAL.......ovrvermrrermrimmerisneresssssssssssssessssssssssssssssssssssenes | sernees e 1.CFE. 4,433,843 |...110.028 4,465,166 | ... [ 12,803 | s | 2700 |..... 3.040 |JD....... v 1,163 | 122,850 | 10/01/2018. | 12/09/2026.
06368A AD 2 |BANK MONTREAL RO N 1.C FE. .2,554,900 |...107.230 2,543,061 | ..o [ e (11077) s | i | e 2700 |...... 2210 (MS.....| 20,712 | e 67,500 | 12/04/2019. | 09/11/2024.
06368B TX 6 |BANKMONTREAL 1.C FE. .2,552,805 | ...114.003 2,550,504 | ...oooviivinniniinns [ e 2,301) | i | 3.190 |...... 1.230 12/09/2020. | 03/01/2028.
064151 QE 6 |BANK NOVA SCOTIA 1.EFE.. .3,854,135 | ...109.526 .3,848,539 11/20/2020. | 12/02/2026.
064151  S9 5 |BANK NOVA SCOTIA . |4BFE....... 1,110,710 |...113.265 11,102,810 06/03/2020. | 02/02/2028.
064151 WY 5 |BANKNOVA SCOTIA........ooiriirriiiniiisnsisssissssssisssisssssssnessssssennns | arveens 1.EFE..... .2,559,512 |...105.476 .2,557,375 12/04/2019. | 06/28/2024.
07813Z BT 0 |BELL CANADA 2AFE. 11,129,736 |...110.872 11,131,609 13,456 02/24/2016. | 03/02/2026.
07813Z BW 3 |BELL CANADA... WT|2AFE... .2,585,050 |...105.507 .2,586,607 24,313 02/22/2017. | 02/27/2024.
07813Z CB 8 |BELL CANADA... . |2AFE.... 1,996,840 |...106.812 11,997,747 05/10/2019. | 01/29/2025.
07813Z CF 9 |BELL CANADA 2.AFE. 11,504,395 |...101.408 11,504,051 . | 08/24/2020. | 08/16/2027.
13607G FB 5 |CIBC N 1.F FE.. 2,239,978 |...105.173 12,242,073 01/10/2020. | 08/28/2024.
136375 BV 3 | CANADIAN NATL RY CO...cvvvuuririreereniseiseisenissssseesssissesessesssnssssnens. | seeees Al. 1.FFE........ ....993,390 |...101.805 ...1,018,050 | ..............1,000,000 | ..... 999,290 11/07/2011. | 12/15/2021.
141612 CY 2 [CARDS I TR oot ssssessssssssssenssssssnes | coneres e v |TAFE i | e .2,600,000 |...106.080 | .. ....2,758,080 | ..............2,600,000 | .............. 2,600,000 | .......... 11/07/2019. | 11/15/2024.
17039A  AF 3 |CHOICE PPTYS REAL ES......cooniieieeirnneinneesnneeennssssssessssssesssssssssessnss | aeveons [P 1 2BFE i | e 485,148 |..112.304 | e 516,598 | ................460,000 | ............... 473,492 |.......... (2,639) 04/14/2016. | 11/24/2025.
17039A  AG 1 |CHOICE PPTYS REAL ES.......cstiiiiniiieiieeincinseise e issssannes | eseens N A|2BFE........ 1,898,938 |...104.742 ....1,936,680 .1,889,527 (9,411) 06/23/2020. | 03/07/2023.
17039A AU 0 |CHOICE PPTYS REAL ES......coooiiviinrineeinneeisssesssssssssssssssssssssssssssnss | aeveons o . |2BFE..ccc. | ... 1,062,820 |...106.797 | .. ...1,067,970 | ... 1,061,790 |.......... (1,030) 11/20/2020. | 05/21/2027.
172967  JB 8 | CITIGROUP INC........oooiiiiceieiiiseneieeciessiseseeseiseseie s | ceeeees wo e [ LG FE i | e 2,478,312 |...102.603 | ............. 2,462,472 | oo 2,400,000 | ..oococeeen. 2,417,098 | ... [ e (19,030) 09/06/2017. | 11/18/2021.
23384N  BS 5 | DAIMLER CDA FIN INC.....coooivriiireriiiinierisisisssiessssseiessssissssensssssssnenes | ovenes o .2,254,590 |...101.917 ...2,250,000 2,254,433 (157) ... | 09/15/2020. | 09/22/2025.
269482  AY 8 |EAGLE CR CARD TRMED........cooomiiimieiiniiriniieneisesessesessesessssssssnesnns | s e | 1 ....175,000 |...101.040 | .. ..176,820 | ... 175,000 | ... ...175,000 | .......... . | 08/04/2020. | 07/17/2025.
29250N AQ 8 |ENBRIDGE INC LS. [A 1[2AFE s | s 1,248,950 |...103.720 | ....ccoouuuee 1,296,500 | ....ccovvenee 1,250,000 | ....covveeee 1,249,660 |.......... 213 06/27/2017. | 07/15/2022.
29250Z AT 5 |ENBRIDGE PIPELINES INC........ccooovimiiiniiiireiisseiissessesssisssiisniies | s e ....721,908 |...110.237 723,000 ...722,436 108 09/24/2015. | 09/29/2025.
29251Z  BC 0 |ENBRIDGE INC......cooooiiiiiiiiiiceiiereiieeeiieeeeiesssieseissssiessisssesessiseneins | s [ 12,705,281 |...104.832 12,625,000 | ovceerrnn 2,867 47T | o [ s (20,806) 01/10/2020. | 12/05/2022.
31430W  CG 7 [FED DES CAISSES.....ooieeeieeeeeesererererseeeseeesseeseseeeseeseseeseesseessssssssesesseses | avveees [P TFFE ]| s 1,000,070 |...105.484 | ..............1,054,840 | ............ 1,000,000 01/10/2020. | 10/04/2024.
36252M  BY 5 | GMF CANADA TRUST.......coooiiiriiiiirieieneiiseeeissseieessisesssssesssesssssneens. | ceveoas [ TAFE. o | s 975,000 |...100.169 | ................976,648 | ................. 975,000 11/09/2020. | 07/20/2023.
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38141G VY 7 | GOLDMAN SACHS GROUP INC......c.coouierririereisireierississesessssississsensas | cevees . 1.GFE.... .2,000,000 |...102.450 2,000,000 [ ..ooovviierririiniens | e [ | | 2433 |..... 2430 |AO...... . 04/19/2017. | 04/26/2023.
40427TH  TB 9 |HSBC BANK CDA.........coiiriiiriiiceieceiseseisseeesessseses s | cnveons e 1EFE.. | e .2,057,328 |...102.384 | .. .2,065,937 |.......... 2,644 | oo [ [ 2170 | ...... 2.300 |JD....... . 08/24/2017. | 06/29/2022.
40427TH  TC 7 |HSBC BANK CDA.......oovvvimieiiiiiniisesiieseisseieseiss e | crveons JO TEFE s | s 1,963,200 |...103.891 | .............. 2,077,820 | ..............2,000,000 | ............. 1,982,645 |......... 7846 | oo [ e [ 2.542 | ... 2.970 | Jd....... 06/20/2018. | 01/31/2023.
404280 BE 8 |HSBC HOLDINGS PLC.......ccocoiiriiiniiiniiisniineiissssessssessssssssessnsessnnes | s N 1.F FE.. 1,500,000 |...106.679 ....1,600,185 1,500,000 { oo [ e s | e | s 319 |..... 3190 |JD....... . 11/29/2016. | 12/05/2023.
438121 AN 5 |HONDA CANADA FIN......ooiiiiiriiineiriiriiieneissseisesessesessssssssesssssssseenenes. | s N 1.GFE. | o 8,184,805 |...104.089 | .. ...8,587,343 | ... 8,216,240 | ..o [ e 14,554 | oo | e [ e 2537 |...... 2.720 [MS...... 04/09/2019. | 03/01/2023.
448102  CB 4 [HYDRO ONE......cooviieriiiiiiiiiriesinsieississsssssssesssssssssesssssssssssessssssssensenss. | soeres [ T1GFE i | v 3,989,640 |...103.920 | .............. 4,156,800 | ..o 4,000,000 | ....cocoue 3,990,482 | .......... 842 | e [ e [ e 1.760 |...... 1.790 |FA....... 02/26/2020. | 02/28/2025.
44810Z  CC 2 [HYDRO ONE........ooiiiiiiieiimeiieceiiesesiesesieseseeseseesessesssiesesseseseessseenens | oo N 11,373,294 | ...106.137 ...1,379,781 ...1,300,000 11,372,836 (458) [ oo [ e | 2.160 |...... 1450 |FA....... 12/09/2020. | 02/28/2030.
458237  AB 2 [INTACT FINL CORP......coviiiiciiiritinesie e | seiias o ....603,126 |...100.789 | .. 604,734 | ... 600,000 | .... ...603,118 | .......... (1)) TSRO EOPPORTROOR PO 1.928 |..... 1.870 |JD....... . | 12/17/2020. | 12/16/2030.
47788Z  AC 5 |JOHN DEERE FINANCIAL........covvurierriiiierieriseresnsesssssessesisenesssssssins | sevens . ...105.356 | .......cco... 2,633,900 | oo 2,500,000 | ...ccooonee. 2,492,049 |......... 2,268 | oo | e [ e 2460 |...... 2.560 |AO...... 04/08/2019. | 04/04/2024.
47788Z AG 6 |JOHN DEERE FINANCIAL......ccosvivreireineiserieriseeissesssssisessessesssssssssins | seies N ...106.218 ....7,435,260 ...7,000,000 .7,006,161 (1,679) [ oo | e | e 2410 |..... 2.380 [JJ....... 01/10/2020. | 01/14/2025.
47788Z  AH 4 |JOHN DEERE FINANCIAL......coooiviiiviiiiiierierierinsesssisesiesienessesssins | sevees o ..100.712 | .. ..1,812,816 | ... ...1,800,000 | .... 1,806,453 |.......... (279) | cevevrerrrienirens [ e [ 1.340 |...... 1.280 [MS...... v 1,599 | L 09/08/2020. | 09/08/2027.
539481  AJ 0 |LOBLAW COS LTD....covvviiiiieiiierisieeisseeisssiessissssessnssssssssssssssssssss | ceveons . ...109.908 | .............. 2,088,252 | .ooocoerenenn. 1,900,000 | ..cccovvennee 1,996,319 | ..o | e (33,868) [ ...oovvevecrirrriins | e | e 4.860 |...... 2.890 [MS.....| oo 27,959 | ......... 92,340 |09/05/2017. | 09/12/2023.
539481 AL 5 |LOBLAW COS LTD....cooovrreiriririiiiiniiseiiesiesissesssiesssiesiesssssssnsissioens | oveies o ...110.002 ....3,300,060 3,100,984 | ....covveiirinrienns | i (27,783) [ oo [ e [ e 3.918 |..... 2.880 | Do | e 7,246 | e 117,540 | 04/09/2019. | 06/10/2024.
539481 AN 1 |LOBLAW COS LTD....covoiieieeiierieceeisessisessisessssssssssesssssessssnsssssssss | ceveons N ..103.517 | .. ...1,652,755 | ... 11,513,305 | ... (1,215) 2284 |..... 2.140 05/05/2020. | 05/07/2030.
565018 DB 1 |MANULIFE BANK OF CANADA.........cccoovommriireriirnnns N . ..105.909 | oo 8,472,720 | ..ccouunve. 8,000,000 | ...cccceeen. 8,007,766 |.......... (V207231 SRR [N IO 2.378 |...... 2.350 12/04/2019. | 11/19/2024.
565018 DE 5 | MANULIFE BANK OF CANADAL..........ccoovoiimiiimniinniensissessnsisssiesneiens | e ...102.451 .1,703,458 [(C1: 22y U RSN PN 1.504 |..... 1.450 06/23/2020. | 06/25/2025.
56501R  AK 2 | MANULIFE FINL CORP . ...108.572 1,250,000 | oo [ e | s | s | e 2484 | ... 2.480 05/14/2020. | 05/19/2027.
617446 8D 4 |MORGAN STANLEY......ccooiiiiiimiiriniieissisieinsicienisssessessssssesssssesses | ceveens o ...106.629 (110 [ oo e s 3.000 |...... 3.000 01/31/2017. | 02/07/2024.
67077M AV 0 |NUTRIEN LTD ...103.347 05/11/2020. | 05/13/2023.
69363T AP 7 | PSP CAP INC......ooiiiiriiiieieseisseiieseiieseseesessesssee e ssessesssienens | i N . ...100.489 . (213) [ oo [ | 0.900 |...... 0.870 |JD....... ...1,258 08/24/2020. | 06/15/2026.
70632Z  AE 1 |PEMBINAPIPELINE........ccooooiiriiiirireiiscesesscssssss e 1,077,300 |...108.414 .1,075,466 (1,834) [ oo e | e 3.540 |...... 1.620 |FA....... cirenn 14,526 11/20/2020. | 02/03/2025.
766910  BG 7 |RIOCAN REIT.......oiiiiiiiiieieiiereiseceieseiiesesieseseesesie s 11,753,452 |...100.277 1,753,407 (44) . | 12/14/2020. | 06/15/2026.
775109 BA 8 |ROGERS COMMUNICATIONS.........cocoivrernriirrnirnirsrirenns .3,088,447 |...109.143 23,009,069 | ..o [ i (32,270) [ oo [ v [ e 4.000 |...... 2.760 04/08/2019. | 03/13/2024.
775109  BJ 9 |ROGERS COMMUNICATION........coovvirrriiiniiiniiisniieneieeneiis 1,086,300 |...110.864 .1,081,259 (5,041) [ oo | e | e 3.250 |...... 2170 06/03/2020. | 05/01/2029.
780086 KD 5 |ROYAL BANK CDA .2,691,630 |...101.876 .2,695,540 3,640 12/04/2019. | 03/02/2022.
780086 NK 6 |ROYAL BANK CANADA .5,063,470 |...105.110 .5,087,590 5,639 2333 ... 2410 |JD....... v 8,826 | L 118,983 | 04/13/2020. | 12/05/2023.
780086 QC 1 |ROYAL BANK CDA .2,984,270 | ...105.557 .2,991,592 BAT4 | i i | 2.949 | ... 3.070 |MN.....| oo 14,785 10/01/2018. | 05/01/2023.
82028K AT 8 | SHAW COMMUNICATIONS . . [T R 1,325,763 |...109.777 | .. 1,372,213 1,299,624 | ..o | e (SIS0 | [N ORI PO 4.350 |...... 2.990 |JJ....... 04/08/2019. | 01/31/2024.
82028K AX 9 | SHAW COMMUNICATIONS . RSSO IO e |28 FE i | s 1,999,420 |...108.023 | ............. 2,160,460 | .............. 2,000,000 | ....cceeeen. 1,999,645 | ..o | v 14 | e e [ 3.800 |...... 3.800 |MN...... 10/30/2018. | 11/02/2023.
82028K AZ 4 | SHAW COMMUNICATIONS.........coorviimrriiiriereieeneiiesesesesseossssiesssienns | e ....547,399 |...110.715 608,933 550,000 ....547,399 (1<) SRR VORI IOV 3.300 |...... 3.320 | JD....... 12/05/2019. | 12/10/2029.
827314 AJ 4 | SILVER ARROW CANADA LP.......coooriiireiinrisneieneissesssesisnesisseninas | e B I 11,462,600 |...100.360 | .. ...1,467,870 | ... ...1,462,600 | ... 1,462,600 |.......... 2.361 |...... 2.360 |MON... 10/16/2019. | 01/15/2023.
86682Z AD 8 | SUN LIFE FINL INC MED TER........ccoooimriiiriiereiiireiieneiiesesiesesieseniennns | s o e | LF FE | s 280,948 |...102.526 | ....... 287,073 | ..... 280,000 | ...coovornnenn 280,075 | .......... (112) [ oo [ e | o 4570 |...... 4520 (FA....... 08/17/2011. | 08/23/2021.
87971M AR 4 | TELUS CORP.......evtiiieiiieiiieiesisiss s isesssssssesssensnnss | sevenes .2,568,842 |...107.337 2,535,566 | ....coovvvrreriiriiiins | e (10,319) [ v v [ 3.350 |...... 2.880 |AO...... 08/25/2017. | 04/01/2024.
87971M  AX 1 |TELUS CORP. SO SSROOOR VO . .2,057,500 |...110.279 | .. .2,040,061 | ... (9,284) [ ..o | e | e 3.750 |...... 3220 |JJ....... 02/04/2019. | 01/17/2025.
8797IM BN 2 | TELUS CORP.......omirriirriireiissiiseiieseiiessssessss s sssssssssinens | avvions . 110484 | ... 2,209,680 | ..o 2,000,000 | oo 2,001,762 | .......... (198) [ coveverrererriienns [ e | e 3150 |...... 3.140 |FA...... 12/11/2019. | 02/19/2030.
891145  T7 9 | TORONTO DOMINION BK ONT.......cooooimviinriiiniiinnisssissniisniissniinnies | e e ...108.877 ....4,355,080 ...4,000,000 4,089,169 | ....oovvvvrriinris | s (23,646) [ ..o | e | s 322 |.... 2.560 | | o 56,455 | ....... 129,040 | 04/08/2019. | 07/24/2024.
891160 K5 1 | TD BANK......oiiiieieieceeceieceecesesiesesi e | creions [ JOVO R ...102.010 | .. ..12,845,099 112,592,000 | ...........12,520,498 | ... 57,539 | oo [ e | e 1.994 | ... 2450 (MS.....| oo 68,790 | ........ 211,204 | 04/08/2020. | 03/23/2022.
891160 LV 3 [TDBANK.....ooiiircccececcsesss s | arieens [P . L0343 | 2,068,260 | ..............2,000,000 | ............ 1,952,284 | ...oovvevvinriianns | e 17,655 | v | o [ e 1.909 |...... 2.880 | | e 17,469 | 38,180 | 07/06/2018. | 07/18/2023.
8IMMTF  NR 6 | TD BANK ....ooiiiececeeceeceececesce e | o N ...106.379 ....1,489,306 11,406,340 (TAT2) [ oo | e | e 24% |.... 2.370 [JD....... . 01/10/2020. | 12/02/2024.
892329  BK 8 |TOYOTA CR CDAINC.....cooiviiiiieriiieeerissiseesiseissisiessssesensssieseniees. | oerenns e .3,006,660 |...104.710 ....3,141,300 .3,005,541 (1,119) [ o v [ 2110 |...... 2.060 |FA....... . 02/20/2020. | 02/26/2025.
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89353Z CF 3 | TRANSCANADA PIPELINE..........covvieireriniiirienieisisiensssseesssisssessssnnns | cereres o .. |2AFE......... ....565,875 |...112.580 ..500,000 ....554,957 (918) [ everrrrervereirens | ceererirersnrseerennes s 3.800 |...... 1.820 |AO...... 11/20/2020. | 04/05/2027.
918423 AS 3 | VW CR CDA INC.....oiviriiirierireineeisisssiessssesessssssssssessessssssssssssssens | oeeees o . |2AFE. | o ...875,919 |...105.673 | .. ..875,000 | .... 875447 | .......... (V240 [T RO PP 3.700 |...... 3.670 |MN...... 11/13/2018. | 11/14/2022.
949746 RX 1 |WELLS FARGO & CO...c.ovvvrmiireiriiiissiieeississeisssiaessssssssisssessssssssssnes | eeeens e | TF FE i | i 1,292,000 |...108.085 | ......ccooe.c. 1,396,458 | ....ccoounnee 1,292,000 | ..cooovvrenne 1,292,000 [ ..oveoueevreeirenines | reveeeerserisssineins | eereseessenninens | e | s 2.975 | ... 2.970 |MN...... 05/10/2016. | 05/19/2026.
949746 SG 7 |WELLS FARGO & CO.....covvvrrrerremiieirneeienississsesessisssessessssessssessssenes | oeeees ...867,000 |...104.424 | ................905,356 | ......ccc.e.0.867,000 | oorirecreniBB7,000 | cooeonioniiiiicriies | e | e | e [ e 2.508 |...... 2.500 |AO...... 10/20/2016. | 10/27/2023.
06738E AN 5 |BARCLAYS BANK PLC JESSTRTTTTRRRRITRY IVRN ....336,984 |...115.365 LIS T SUTIN VRN IOV 4.375 |...... 4.990 |Jd....... . 11/06/2018. | 01/12/2026.
06738E  BL 8 |BARCLAYS PLC......osvrervrveirerineinsineisernniseiennsisssssssssssnsssssenssnssessessssssnnss | svenees | D | eoverinninn [ 2B FE i | v 1,000,000 |...107.482 | ..............1,074,820 | ..............1,000,000 | ............1,000,000 | ...ccoevirrrrerrrrins | corerrreererseinieiens [ e [ e | v 2852 |...... 2.850 | MN...... 04/30/2020. | 05/07/2026.
22546Q AP 2 | CREDIT SUISSE NEW YO.....coomiuriiemerieneiessessseisessssssssssensssessessns | oeeens .1,502,780 |...111.130 11,501,339 (K15) ) SOOI ORI PPN 3.625 |...... 3.590 |MS...... 08/04/2015. | 09/09/2024.
23291G AD 6 | DLL SECURITIZATION TRUST.....c.occviiiririiiniisnisciiienienesseississiiesienins | v 4,088,501 |...104.367 | .. 4,087,819 |.......... (685) | vvveeerevriiens [ e [ 2.920 |...... 2.210 |MON... 11/30/2020. | 04/20/2027.
25156P AV 5 |DEUTSCHE TELEKOM INT FIN......ccoooveviirererrnnnnerirerencesenserisensnennsnens | vevevee | D [ eiveeini 1| 2AFE s | e 2,499,850 |..104.694 | ............. 2,617,350 | coverernne 2,500,000 | ..oocvereeen 2,499,939 | ..oovivrerrernens | e 22 | e | e [ e 2485 |..... 2480 |MS...... 09/13/2016. | 09/19/2023.
25243Y  AY 5 [DIAGEO CAP PLC.....ccoiiiirierireireeissinessesiseeissessssesssssessessssessssisssssness | seisns ....746,361 |...107.869 ...809,018 ..750,000 ... 147,624 819 [ s [ e [ e 3.500 |...... 3.620 |MS...... 06/03/2019. | 09/18/2023.
404280  BX 6 [HSBC HLDGS PLC.......ccocoviviirirrirriieiinniiesiesissesssisssiesienssssessssssssenens | sevenes ...493,315 |...114.066 | .. ...570,330 | ... ..500,000 | .... ..494,929 | ... 765 [ oo [ e [ oo 4292 |..... 4.490 |MS...... 11/14/2018. | 09/12/2026.
404280 CJ 6 |HSBC HLDGS PLC.......ccocovrveririrnerierinsernenssnisenssssssssssenssnssseessssssnsssnens | sevnee | D [ evnveonnees | 1F FEuviiiiins | e 1,004,670 |...102.319 | ..ccocvrrnnee 1,023,190 | .ooevvrinnee 1,000,000 | ..cooovrenee 1,004,311 | .cooneee (GI512) ) OO ORI PP 1645 |...... 1.540 [AO...... 08/18/2020. | 04/18/2026.
80414L  2C 8 | SAUDI ARABIAN OIL CO....covveuiiiiiiriiisrisiissieiiesiesississsisesiesienins | oveees ...991,390 |...106.216 ....1,062,160 ....994,187 1,654 | oo | e | e 2.875 ... 3.060 |AO...... 04/09/2019. | 04/16/2024.
822582 BD 3 | SHELL INTERNATIONAL... v | LS. ...971,780 |...110.889 | .. ...1,108,890 | ... ...980,418 | .......... 4,062 [ oo | e | s 3.250 |...... 3.740 |MN...... 10/26/2018. | 05/11/2025.
822582 BT 8 | SHELL INTERNATIONAL.......eiuuiiimireiieeieeseeseeiseesssssessessesssseesseinns LS. D coercvnees [ 1D FEuiiiis | e 496,810 {...110.735 | .ccovvrernecn. 553,675 | .ovvvrererenns 500,000 | ..cvorrernens 497,981 |.......... 343 [ s [ e [ 2.875 |..... 2.950 |MN...... 06/23/2017. | 05/10/2026.
822582 CB 6 | SHELL INTERNATIONAL.......coiuiiiiimiitiiiiiinisiseniesisssissssesssisensenessesssniens LS.. 520,958 |...118.475 621,99 | ..... 525,000 | ..... 521,692 |........ K15V [TRRRIR [NVRRRPION PP 3.875 |..... 3.960 [ MN...... 11/07/2018. | 11/13/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 495,703,133 XXX 527,426,304 | .......... 492,963,600 | ......... 495,164,785 0 (235,673) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
43813D AD 0 |HONDA AUTO RECV OWN 1.AFE.. .1,999,653 |...102.083 .1,999,683 MON... 05/18/2020. | 10/15/2026.
44891L  AD 5 |HYUNDAIAUTO RECV TR 1AFE...... ...103.833 .2,449,864 MON... 04/20/2020. | 06/15/2026.
65479M AD 8 |NISSAN AUTO RECEIVALBES OWNER 1AFE...... ...104.115 4,198,915 MON... 04/22/2020. | 05/17/2027.
75585R  RU 1 |REAL ESTATE ASSET. 1.AFE.. ...102.586 .1,399,958 MON... 02/04/2020. | 01/12/2030.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... XXX ...10,048,420 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
08161C AE 1 |BENCHMARK MORTGAGE TRUST.. 1.D FM. 6,001,641 |...116.566 .6,002,319 (A72) [ oo [ e | v 3.881 |...... 3.860 |MON... | . 10,352 | ........ 232,914 |02/11/2019. | 01/15/2028.
12592G BD 4 |COMM MORTGAGE TRUST. o 1.DFM. .5,923,013 |...110.581 5,892,713 (7,628) [ ..o | e | e 3.7% |...... 3410 |MON... | wccovvenee 12,506 | ........ 214,318 | 06/28/2017. | 08/10/2047.
12592P  BE 2 | COMM MORTGAGE TRUST......etvuiririrerierinsiseesssissesssssessssessssisssnsnee | eeeens o 1.D FM. .1,008,438 |...108.894 .1,007,335 (7225) 1 [OOSR ORI PO 3.378 |...... 3.310 |MON... L9071 | 33,780 | 11/23/2015. | 12/10/2047.
12593F  BD 5 | COMM MORTGAGE TRUST.....couvirrierieiiierisisissisissssiessssssessessssenns | coeres e 1.DFM. e 7,153,590 |...112.131 7,132,966 | .......... (3,929) [ coovveverriervernee e [ 3.708 |...... 3.540 | MON... 15,141 | ... 259,560 |09/19/2018. | 07/10/2048.
17321  AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST.......ccrvverrrinrierierinenns | ceven . 51D FMucvie | v 9,868,171 |...109.246 | ..............9,864,914 | ..............9,030,000 | ............. 9,750,688 | ...ooovvvrcrirerirrcerinns | e (VX123 ) | [ RO DU 4371 |..... 3.650 |MON...| .........23,024 | ....... 394,701 | 04/13/2018. | 09/10/2046.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST......coomrvvinrrimnriiieriiinns | crvinne o 1.D FM. .6,966,040 |...109.311 .6,916,155 (8,296) [ ..ovveuvveriieiis | e | s 4.023 |...... 3.660 |MON...| ..........15,606 | ........ 267,530 |05/17/2018. | 03/10/2047.
173260  AC 6 |CITIGROUP COML MTG.......covvirirrerrimrieerienirenssenssesssssssesssesssssessninns | sevenes | e T TD FMuc | e .2,832,956 |...110.362 2,829,967 |.......... (2,756) [ ..o | ceerrrineriverieeens | oo 3.203 |...... 2.920 |MON...| ...........3,646 | .......... 87,840 | 11/07/2019. | 09/16/2050.
46643T BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES.........ccoconiveeirrriinerienes | sevene IO N 1D FMucoies | e 5,047,070 |...110.187 | ..............5,509,350 | ..............5,000,000 | ............. 5,040,221 | .......... (1,419 [ oo | e | e 3494 ... 3.410 |MON...| ..o 7,765 | .. 174,715 | 12/122/2015. | 01/15/2048.
61766E  BE 4 | MORGAN STANLEY BAML TRUST ......coviiriiriereienneierssiseeniesssessssssnnss | coenes o 1.DFM. .2,059,893 |...111.021 .2,052,627 (1,613) [ o [ e [ 3.325 |..... 3.090 [MON... | ....cc....2,956 | ... 66,500 | 04/22/2016. | 05/15/2049.
90276T AG 9 |UBS COMMERCIAL MORTGAGE TRUST.......ovverreririermerierineeiesinssens | sevens | e | TD FMucii | e 5,271,133 |...112.914 5,321,952 | .......... 24,047 | oo | e | e 3474 |..... 4470 |MON... | ...........8,492 | ....... 191,070 | 10/31/2018. | 10/15/2027.
90353K  AY 5 |UBS COMMERCIAL MORTGAGE TRUST.......ovvimririiieiseiisiieserseisnins | seie IO I 1D FMeoees | e 5,149,981 |...119.805 | ..............5,990,250 | ..............5,000,000 | ............. 5,118,062 | ..ooovvvrrierecianns | e (14,811) [ o [ e [ e 4334 |... 3.700 |MON...| ..........18,060 | ........ 216,720 |09/21/2018. | 09/15/2028.
92890K  BA 2 |WFRBS COML MTG TR....coiviriiririeriressiensiiesienessssssssssssessenssnnens. | sevens NN 1.DFM. .6,885,607 |...110.414 .6,848,176 (8,103) [ oo | e | e 3.752 |...... 3.350 |MON... | .ccovveuee 10,792 | ........ 242,829 |07/25/2018. | 09/15/2057.
92938V AQ 8 | WF-RBS COMMERCIAL MORTGAGE TRUST......c.cotvumirerierirnenrineiseiiens | sevee | | 1.D FM. .9,070,609 |...110.229 19,011,923 | oo | e (10,454) [ .oocvvreveeeerneeens [ e [ e 4.101 |...... 3.750 |MON... | .ccovvenee 15,812 | ........ 355,762 | 09/24/2018. | 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST........ccovmmiririmreieiinineiiens | cevi I N 1.DFM ...109.601 | ..............8,768,080 | ..............8,000,000 | ............. 8,352,732 | oo | e (11,442) [ oo [ e [ e 3.678 |...... 3.280 |MON... | .ccovveuee 13,077 | ........ 294,240 | 05/20/2016. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.......cvvvuerirererneerisrins | sevene 1.D FM. ...109.973 .8,481,506 (5,165) [ c.voevrrveerrerins | ceerveinerierienenns | ceeens 3405 |..... 3.230 |MON... 12,599 | ... 283,466 |02/11/2019. | 12/15/2047.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST......ccovvvivvenrirerniines | vverne 1.D FM. ...109.283 7,112,625 (B,772) | oo v [ s 3.166 |...... 3.010 | MON... ..9,850 | ... 221,620 | 09/29/2015. | 02/15/2048.
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94989K AV 5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST......covvvvrmrrnerivinnins | oo 1.DFM. ..111.934 7,878,539 (B137) [ o e [ 3.637 |..... 3.520 | MON... 12,584 | ........ 283,140 | 10/31/2018. | 06/15/2048.
94989T AZ 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. I I e [ 1.DFM. ...112.995 2,103,016 | .......... (P207£:)] TN [N IO 3.839 |..... 3.480 |MON... L3412 | 76,780 | 04/28/2017.| 09/15/2058.
94989W AS 6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST......ooomrvvirrriinriinns | ceeeees JO 1.DFM ..112.838 | ............ 7,465,362 | ..............6,616,000 | ............. 6,794,737 | ......... (5,571) [ oo | e | oo 3.695 |..... 3.450 |MON... [ ..........10,865 | ........ 244,461 | 09/19/2018. | 11/15/2048.
95000L AZ 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST........ccccoovumvvvmiriiinnis | e 1.D FM. 6,794,844 | ..112.199 .6,851,427 27,024 | oo | e | e 3426 |...... 4.280 (MON...| .........10,659 | ........ 239,820 | 11/20/2018. | 02/15/2026.
95001M  AF 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST IV N [ 1D FMuc | 5,656,193 |...113.863 | .. .5,663,003 |.......... 2,789 | oo [ e [ e 3453 |..... 3.600 |MON... | ............8,864 | ...... 199,445 | 06/28/2018. | 07/15/2050.
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.....cccouiiiiiirernsissesnessesninssnnss | oneens [ TAFE i | i, 163,937 |..101.703 [ ...coovirnnnee 169,927 | v, 167,081 | .o 163,939 | oo [ | | | e 2.870 |...... 2.910 [MON... | .cooeeerenn253 | s 4,756 | 08/01/2019. | 11/12/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [ 126,734,833 XXX | e 137,578,092 | ......... 123,375,648 | ......... 126,326,628 | ......coccoovvvnn) () (59,872) 0 0 XXX XXX XXX | .......228,286 | ..... 4,585,967 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AC 2 |AEP TEXAS CTR FDG 2012-3.....cccoouiriiiriiineiisneieseiissesiesesessesessssenas | coneees . 106,527 | 8,877,073 | oo 8,412,134 | ..cccccooen. 8,378,454 | .....coovvvieriieni | v 10,747 | oo | e [ e 2844 | ... 2990 | Do | e 19,943 | L 239,317 | 11/06/2018. | 03/01/2026.
02582J  HL 7 |AMERCIAN EXPRESS CREDIT ACCOUNT MAST.......ccooommruvmmmirirmnnrrinens | cevenns ...103.854 ...8,723,736 ...8,400,000 8,278,590 83,156 | ..o [ e | e 2.350 |...... 3.920 |MON... | ........8773 | ... 197,400 | 11/19/2018. | 10/15/2022.
05522R  CY 2 | BANK OF AMERICA CREDIT CARD TRUST RO I e ...100.302 | .. ..15,045,300 | ... .15,000,000 | ...........14,997,336 |.......... 5,803 | ..o [ e [ 2.700 |..... 2.770 |MON... | .........18,000 | ........ 405,000 | 02/06/2019. | 05/15/2021.
09659Q  AE 7 |BMW VEH OWNER TR.....ooiiiiiiiiiiriiieriiieceieeseessiseseisesessesessseseseenes | ceveons . 2101392 | s 4,055,680 | ....ccocevene. 4,000,000 | ...cccceeen. 3,999,653 | ..o [ e 95 [ oo | e | e 2510 |..... 2510 [MON... | .......... 10,040 | ........ 100,400 | 01/17/2018. | 06/25/2024.
12596E  AD 6 | CHN EQUIPMENT TRUST.....ccooiviiiiniinniicriiniceissississisesiesiesisniias | oveees o ...105.020 .7,816,380 (4,830) [ oo | e | e 3.370 | ...... 3.240 | MON... 11,683 | ... 262,860 | 12/07/2018. | 05/15/2024.
14041N FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.........cvuvvrrarerreririricnns [ o N ...102.698 .6,542,030 K1 IR DRI PP 2430 |...... 2520 |MON... | .........7,079 | ... 159,287 | 10/19/2018. | 01/15/2025.
14041N  FT 3 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST......coovmmvrimerrerniirinnns | e . ..102.937 | .............2,058,740 | ..............2,000,000 | ............. 1,999,767 | ..o | e D8 [ i e | 2.840 |...... 2.840 [MON...| .........2,524 | .......... 56,800 | 02/20/2019. | 12/15/2024.
14042W  AD 2 | CAPITAL ONE PRIME AUTO RECEIV.. ...103.929 343,505 | s [ e (B75) [ i | 2.560 |...... 2.480 |MON... | .......3,571 | ... 76,092 | 04/28/2020. | 10/15/2024.
15200W  AC 9 |CENTERPOINT ENGY TRANS 20 ...105.720 AA97 BAT | e [ e (BT8) [ s | e | e 3.028 |..... 3.020 |AO...... | ........28,754 | ... 136,204 | 01/11/2012. | 10/15/2025.
161571 FQ 2 |CHASES ISSUANCE TR.... ...103.335 ...8,450,000 8,378,722 | oo | e 18,248 | i | | 20002.160 [ .....2.610 [MONL.. | ............7,605 | ........ 182,520 | 09/28/2018. | 09/16/2024.
17305E  FH 3 | CITIBANK CREDIT CARD ISSUANCE TRUST. ...109.108 .10,000,000 10,209,100 .372,000 | 02/16/2018. | 09/07/2023.
17305 FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. ...100.133 7,018,583 | ..o [ e T,214) s s | 0002.2.880 {.....2.660 [JJ..... | ..........89,600 | ........ 201,600 | 12/22/2015. | 01/21/2023.
254683 CD 5 |DISCOVER CARD EXECUTION NOT 4,805,513 |...105.934 4,809,620 | ..o [ e 1917 [ s [ 200.3.030 {3,110 [MON... | ..........6,490 | ........ 146,016 | 10/09/2018. | 08/15/2025.
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO .3,239,378 |...100.814 .3,244,115 9,225 | 02/06/2019. | 03/16/2023.
36257P  AE 8 |GM FININCIAL SECURITIZED TERM .5,093,672 |...103.643 .5,090,667 veen.04,458 | 10/28/2020. | 11/18/2024.
43813F AD 5 |[HONDA AUTO RECEIVABLES OWNER 16,549,644 | ...100.537 8,549,814 | oo [ e B8 [ s [ 2000.2.210 {..2.210 [MON... | ...........4,021 | ..., 156,818 | 11/22/2017. | 03/21/2024.
47788C AD 4 | JOHN DEERE OWNER TRUST 5,499,075 |...101.270 .5,499,450 .160,050 | 02/21/2018. | 01/15/2025.
47789) AE 6 | JOHN DEERE OWNER TRUST........ccccoovunnnes .2,999,885 | ...104.274 .2,999,915 03/05/2019. | 01/15/2026.
50117N AD 6 |KUBOTA CREDIT OWNER TRUST.........cccoevvrrunnnns N 14,938,688 |...100.172 4,948,202 11/19/2018. | 03/15/2024.
58769T AE 5 | MERCEDES-BENZ AUTO RECEIVABLES TRUST........cocvvvmrrermrineierinnies | oo e .3,999,686 |...103.719 ....4,148,760 3,999,747 | oo | e 48 09/18/2019. | 01/15/2026.
58772R  AE 4 | MERCEDES-BENZ AUTO RECEIVABLES TRUST.........ccovvvimirrireneirererins | ceveees el T LAFE i | s 4,998,960 |...103.514 | .............5,175,700 | ..............5,000,000 | ............ 4,999,352 |.......... 163 07/17/2018. | 10/15/2024.
65479G  AE 9 |NISSAN AUTO RECEIVALBES OWER........cooovuirriinriieniiereiieneiieneiiens | ceveons .5,498,455 |...104.000 .5,499,022 236 07/17/2018. | 12/16/2024.
69363P AB 6 |PUBLIC SERVICE NEW HAMPSHIRE IS I . 5,262,455 |...112.105 5,242,389 | ..o [ e (10,968) 02/13/2019. | 08/01/2028.
69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE...........cccooviimiiramiinnriiirenniissiiieniis | e e e | TAFE i | s 1,999,948 |..117.944 | .............2,358,880 | ..............2,000,000 | ............. 2,000,000 |.......... 05/01/2018. | 02/01/2035.
90290E  AD 1 [USAA AUTO OWNER TRUST.......covvirreririeirirnierinsieiesssesssssssssssssensenes. | coeres o .2,749,509 |...102.682 2,749,635 | ... | e 91 07/23/2019. | 11/15/2024.
92869B AE 2 |VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......ccocouimmvivmmnririineiiinns [ o N 4,498,890 |...104.124 4,499,251 | ... 172 11/15/2018. | 02/20/2025.
05570X BG 0 |BMW CANADA AUTO TRUST .....oovtiriimirierinriniicssiseiiesisiiesississnsinns | seiines o e | TAFE i | 4,400,000 |...100.951 | ..............4,441,844 | .............4,400,000 | ............ 4,400,000 |.......... 06/11/2019. | 09/20/2022.
12614A DB 3 | CNH CAPITAL CANADA RECEIVABLE.........ccocooomrrirmmrirenrienrinsrennneeens | aevenns 4,322,418 |...101.804 4,322,418 06/18/2019. | 11/17/2025.
345213  HK 1 |FORD AUTO SECURITIZATION TRUST.......oorviiiriiiimeriineriseniisnseieeneions | ceveens .- .2,235,744 | ...101.235 2,235,743 | ......... 10/22/2019. | 10/15/2023.
345213  HX 3 |FORD AUTO SECURITIZATION TRUST.......coovvvimriinnienniissniisssiisnniinns | e wo e | TAFE i | s 1,525,000 |...100.167 | ..............1,527,547 | ..............1,625,000 | ............ 1,525,000 |.......... 10/20/2020. | 11/15/2025.
81378T AE 0 |SECURITIZED TERM AUTO REC 2018-2A............coooiivirnrcciieniiieniinns | s Al T TAFE. o | e 6,000,000 |...102.787 | ..............6,167,220 | ..............6,000,000 | ............ 6,000,000 |.......... 10/24/2018. | 06/26/2023.
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3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES.........cviririeriiiiirinnissisnisisnsseserssessesssssrssnsnns | oveneees 165,821,971 XXX ....171,658,386 ..165,719,425 | ......... 165,874,301 0 22,459 0 0 XXX XXX XXX | e 537,347 | ..... 4,529,841 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ccoruirruiiiioiiiiosiiss e | enesenas 798,308,200 XXX ....847,057,385 ...792,108,673 | ........ 797,414,134 0 (272,930) 0 0 XXX XXX XXX | ... 4,539,699 | ....22,291,888 XXX XXX
Totals
7699999. Total - ISSUET OBlIGAtIONS..........veuerieiiriiisisi e | aneees 1,296,583,207 XXX | e 1,356,033,970 | ....... 1,247,413,600 | ...... 1,284,418272 | o0 | (4,218,622) 0 0 XXX XXX XXX | ..o 8,940,249 | ....30,089,733 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. .. ... vuurriurruriirsirisseissiisers s s ensssnssnees | sessenes 161,558,997 XXX | s 169,450,776 | ...co...c. 157,894,961 | ........ 160,721,518 | ... 0 ] (739,823) 0 0 XXX XXX XXX | 595,052 | ..... 4,550,070 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMEIES. .........iiiririiiieriiiisissisissi s snsssesenssssssssensssnnnes | onesens 126,734,833 XXX ] s 137,578,092 | .......... 123,375,648 | ......... 126,326,628 | ..o (U I (59,872) 0 0 XXX XXX XXX | e 228,286 | ..... 4,585,967 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities.............ccouriiiiiiiiiiiiisiiisisicisnis N 165,821,971 XXX | e 171,658,386 | .......... 165,719,425 | ......... 165,874,301 0 22,459 0 0 XXX XXX XXX | 537,347 | ... 4,529,841 XXX XXX
8399999.  GraNd TOAl - BONGS..........cvvuuiveuieseisciseeiseise st bbbkt | seinae 1,750,699,008 XXX | e 1,834,721,224 | ....... 1,694,403,634 | ...... 1,737,340,719 | ..ocovvvcrers 0. (4,995,858) 0 0 XXX XXX XXX |....10,300,934 |....43,755,611 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 681,624,280 1B . ..34,737,930 1C .146,475,944 1D ....366,743,367 1E ....105,023,485 1G ...97,307,407
2A ........86,911,141 2B .. ..53,485,418 2C .. 8,398,901
3A . .0 3B ..
4A . 0 4B

.0 5B ..
6 900,708
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00287Y 10 9 [ABBVIE INC.....coouiiriieeirineeresissssesiessssesesssssse st sssssssssssssnsssssesssssesssssssssesssenes | cvinenes o 103,000.000 | ...coeveee. 11,036,450 |..... 107.150 | vovvvrnene 11,036,450 | .... 8,084,388 486,160 | ....oovercercerininens | e 1,916,830 [ ...cvovvevererres | v 1,916,830 [ ..ovorevecrieriecercnnns 03/07/2019. | wooovvervirerines
015351 10 9 | ALEXION PHARMACEUTICALS L.....ouiieiiriiineiieeinsiieieeeiseessseisesessssssesssesssssesssssans | oesenns o P 138,000.000 ...21,561,120 |..... 156.240 21,561,120 | ..coooeee 14,270,687 6,636,420 6,636,420 04/26/2018.
02079K 10 7 [ALPHABET INC.....oiviriieiiiiiiiieiiese ittt ssesssesnsenes. | cvinenes OO 25,156.000 | .. ...44,070,293 |..1,751.880 | .... 44,070,293 | .... 9,750,885 | ...oouverrirerirriiiens [ v | e | s 10,436,218 | ...oovvvvvrvvrnns [ e 10,436,218 | ..oovvveerrrerieris 10/26/2018.
023135 10 6 | AMAZON COM INC.....ooivmmrirrireereessssesiesesseessseissssse s ssenssssssnsans | sasvans [V 28,700.000 | ...cooueened 93,473,891 |..3,256.930 | ......ouc.... 93,473,891 | ..o 893,394 [ o | et | e | e 40,440,883 | ....oovereeririnns [ s 40,440,883 | .....ccoorierirrrriniiin 02/01/2011.
038222 10 5 |APPLIED MATERIALS.......ovtvuriinrirenirenise sttt ssssssissssssssessssssnnsss | ssvisens O P 140,000.000 ...12,082,000 | ...... 86.300 .12,082,000 | .... 5,000 121,800 3,536,400 3,536,400 05/12/2015.
060505 10 4 | BANKAMERICA CORP........coouiiirrireiiieiseiieiiesiseseei st ssssssssensnsens. | cosiens ... |.....300,000.000 | .. 9,093,000 | ...... 30.310 | .... ..9,093,000 | .... 4,370,850 | ..coovvrenees 54,000 216,000 | ..oocvvverirceririneis | s (1,473,000) [ ..oovvrrerrercens | v (1,473,000) | ...vovvverierierereens 08/01/2016.
084670 70 2 |BERKSHIRE HATHAWAY INC DE........oivuuiiiiiniiierieeisseisseinesiessesssseesssssssssssesssesens | sesesns < --200,000.000 | ...oconees 46,374,000 |..... 231.870 | oo 46,374,000 | ............. 16,496,346 | ....oovevcirriiniiieens [ e | e | e 1,074,000 | ..ooivvvniincinns | v 1,074,000 | ..ooorieeiciiecireenns 04/05/2013.
101137 10 7 |BOSTON SCIENTIFIC CORP B O P 150,000.000 5,392,500 3,972,153 | oo [ e | e | e 1,420,347 | .o | v 1,420,347 | ..ovovvrerrerecernens 03/23/2020.
110122 10 8 |BRISTOL MYERS SQUIBB CO......couurirmiimeineiierineeseesssisseesesssesssessssssssessssssssssssnnes | sveeees IO 50,000.000 | .. .3,101,500 | ......62.030 | ...cccoee0n.3,101,500 | cooorirnevnas 2,496,455 | ... 24,500 | . 90,000 (108,000) (108,000) 10/10/2016.
11135F 10 1 | BROADCOM LDttt essssssssssssssssssessseniss. | soeneies | e 60,000.000 | ............. 26,271,000 |.....437.850 | .............26,271,000 | .....cccoouneee 1,723,583 | ..ocovvenee 216,000 780,000 | ..ovveerierierinriens | e 7,309,800 | .o | e 7,309,800 | ..ooovvrririirriiiiines 12/14/2011.
126650 10 0 |CVS CORP. OO IO I 88,806.000 6,065,450 | ...... 68.300 ...6,065,450 ...6,047,605 177,612 (531,948) (531,948) 11/29/2018.
149123 10 1 |CATERPILLAR INC DEL . IO I O P 173,000.000 ...31,489,460 |..... 182.020 | .... .31,489,460 | .... .25,023,912 712,760 5,940,820 5,940,820 11/08/2018.
17275R 10 2 | CISCO SYSTEMS INC......vruveriiiiieriieeieeississesiesssesssessesessssssssessssesssenssssssessessssens | cosvens IO 40,000.000 | ...............1,790,000 | ...... 44.750 | oo 1,790,000 | ... 684,788 . 57,200 (128,400) (128,400) 04/04/2011.
172967 42 4 |CITIGROUP INC.....ooivuiirrireirniiseise sttt ssss st ssssnsssnns | avisenes ... |.....340,000.000 | .............20,964,400 | ...... 61.660 20,964,400 | .... 9,787,989 693,600 | oo | e (6,198,200 | . ..(6,198,200) | . .. [ 02/16/2012.
192446 10 2 | COGNIZANT TECHNOLOGY SOLU......covriuruirrirrirriinirierieriieesseisesissssensesesssesssiens | cveeees wer | .-.225,000.000 | .. ...18,438,750 | ...... 81.950 | ... 18,438,750 | ...cccoovue. 13,011,549 198,000 | .ovouveureerrierienins | e 4,484,250 ol ...4,484,250 .. [ 10/30/2018.
20030N 10 1 |COMCAST CORP CL A....ovvirrimirrinirieriesisseseesssssessesssesssssesssssssssesssesssssesssssssensnes | soeseens wer | .-400,000.000 | .....coec... 20,960,000 | ...... 52.400 | .ovrrrneee 20,960,000 | ...ooovereneee 7,116,714 360,000 2,972,000 2,972,000 05/20/2013.
22052L 10 4 |CORTEVAINC......ciiiiriisiiscieti sttt | ceniias O P 176,920.000 6,850,342 | ...... 38.720 ...6,850,342 ..4,283,538 . 78,998 2,285,187 2,285,187 03/16/2020.
22822V 10 1 |CROWN CASTLE INTL CORP.....ccovremririmerientrsissesessssessessesssssssssssssssesssensssssssssens | cvieees O 150,000.000 | .. ...23,878,500 |..... 159.190 .23,878,500 | ... 6,773,319 | e 199,500 720,000 2,556,000 2,556,000 10/09/2012.
254687 10 6 |DISNEY WALT CO B IO 51,168.000 | ..cocovvrennee 9,270,618 |.....181.180 | ...............9,270,618 | ..cvoirrneee 1,843,656 . 45,028 | ..o | e 1,870,190 [ ...ooovverrineiies | v 1,870,190 [ ..ovvoveeericrieeirenens 03/20/2019.
260557 10 3 | DOW INC ...ttt | ceniins O 76,920.000 4,269,060 3,296,508 215,376 59,228 59,228 04/04/2019.
26614N 10 2 | DUPONT DE NEMOURS INC.......cvumieimrimeimrrininseeseesesissessssssssssesssssessessssssssesssessnenes | sonseens IO 76,920.000 5,469,781 | .....71.110 | .ocerer... 5,469,781 | oo 4,770,939 . 92,303 531,517 531,517 06/03/2019.
30063P 10 5 |EXACT SCIENCES CORP........covuiiiriiicriiiitiniissiesiesisiississiesssiesiesissssssssisssnns | cvvenes | oer | weees 30,000.000 3,974,700 2,777,088 | ..o [ e | e | e 1,197,612 | s | v 1,197,612 | s 01/13/2020.
31428X 10 6 |FEDEX CORP . .5,400.000 11,401,948 354,258 3,510 | . 14,040 585,414 585,414 10/03/2011.
35137TL 10 5 |FOX CORP CLASS A.....ouiimiiiiiiieiieeiss ettt bbb o P 156,666.000 4,562,114 | .....29.120 | ..............4,562,114 | .............. 4,201,943 . 51,366 360,171 529,995 (169,824) 03/12/2020.
369604 10 3 | GENERAL ELEC CO....couiiuiiiiiiiiicniriie sttt ssessssesssenens | convenes wer | ....745,000.000 .8,046,000 | ......10.800 | ...............8,046,000 | .........c..... 5,370,990 7,450 | . 29,800 (268,200) (268,200) 10/30/2018.
37045V 10 0 |GENERAL MOTORS . . O P 150,000.000 16,246,000 5,218,090 . 57,000 756,000 756,000 01/14/2015.
38141G 10 4 | GOLDMAN SACHS GROUP INC.......coomririiiniiiiiciieriieinsissieesiesssessssisssissssesssens | aoneins [V I 57,000.000 ...15,031,470 |..... 263.710 15,031,470 | oo 5,693,925 | ...coovvrrnnns 71,250 267,500 2,500,584 2,500,584 04/01/2020.
42809H 10 7 |HESS CORPORATION......coiiuuuirimiririrerirtessessssssesiessesesssssssssssessessesesssssssssesensenssenes | soeseens O 100,000.000 5,279,000 | ...... 52.790 15,279,000 | ..oovvvnrinee 4,200,195 | ... 25,000 100,000 | .ovouveeeriererererenns | v (1,402,000) [ ..oovorrerrereeis | cerereiinns (1,402,000) | ...vovvveenrirerererereens 10/26/2016.
438516 10 6 |HONEYWELL INTL INC 71,000.000 15,101,700 | ..... 212.700 .15,101,700 | .... 3,911,744 246,030 3,063,458 3,063,458 03/12/2020.
46625H 10 0 |JP MORGAN CHASE & CO. O 30,000.000 3,812,100 |..... 127.070 915,120 108,000 (369,900) (369,900) 11/18/2011.
478160 10 4 | JOHNSON & JOHNSON......couivmmrirrirerseissisessseseseessessssssesssessssessssssssssssesssessssssssnsas. | sesesns O 40,000.000 16,295,200 | ..... 157.380 5,906,596 159,200 388,604 388,604 01/23/2020.
526057 10 4 |LENNAR CORP.......ccocosiiiiiiiritiiiinsiicsiesi i nsssssisesiens | coniins [V I 50,000.000 | .. .3,811,500 | ...... 76.230 | .... ..3,811,500 | ... 735,019 . 31,250 | oo | e 1,022,000 | ...ooovvvevrireiins | e 1,022,000 | ..ovovvirerierirriiens 10/25/2010.
532457 10 8 |LILLY (ELI)&CO IO IO 93,000.000 | ...coorenne 15,702,120 |..... 168.840 | ............. 15,702,120 | ..vcvvveee 12,862,650 275,280 2,839,471 2,839,471 01/14/2020.
548661 10 7 |LOWES COSINC.....oooiiriciiiiiiiiniissiiciiieseiis e sesississiins | coniins | e 35,000.000 5,617,850 |..... 160.510 ..5,617,850 | .... 2,350,609 . 78,750 | oo | o 1,426,250 ...1,426,250 .. | 08/03/2015.
58933Y 10 5 |MERCK & COINC......ooiiiririiiieiiiiiienicesseiiee et essssisssssesseens | cosiens wer|...414,000.000 | .. ...33,865,200 | ...... 81.800 | ... .33,865,200 | .............17,659,442 | ...... 269,100 971,120 | oo | e (3,157,969) | . o ..(3,157,969) | . .. | 03/06/2020.
594918 10 4 | MICROSOFT ...ttt esssssse st | aniins IO I 50,000.000 | ...coverenne 11,121,000 | ..... 222420 | ..o 11,121,000 104,500 3,236,000 3,236,000 11/16/2017.
609207 10 5 |MONDELEX INTLINC NPV A.....ootiiiiiririieisiissiiesiesiesesssssssesessesssesesssssssssnsssnens | covienes «er | +....230,000.000 ...13,448,100 | ...... 58.470 13,448,100 | ... 6,178,767 | oo 72,450 269,100 779,700 779,700 10/30/2017.
617446 44 8 | MORGAN STANLEY DEAN WITTER&CO........cccrvvermeene (ST IO IO 80,000.000 5,482,400 | ...... 68.530 ...5,482,400 112,000 | coooneeveererierirenens | e 1,392,800 | ...coovveeerrerirns | e 1,392,800 | ...vourverierireerenns 04/06/2016.
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B4110L 10 6 | NETFLIXINC ..ottt ssenssnnins | esisas IO 34,000.000 | ..cooovrenee 18,384,820 | ..... 540.730 | .cooovrennee 18,384,820 | ... 8,839,654 | ....oovvriierieriiniis [ | s | s 7,383,440 | oo | e 7,383,440 | oo 03/28/2018. | .oovvvrririinns
654106 10 3 | NIKE INC “CL Bu..oovvouririiieiceineiieiessseeesise st sssssssssenssensssssssssssssses | oosvens v ++.103,000.000 | .....coece. 14,571,410 |..... 141470 | .. 14,571,410 | oo 9,036,314 | ... 28,325 100,940 | oo | e 4,136,480 | ..o | v 4,136,480 | ...oovvonerirenis 03/21/2019. | cooovveriirinne
67066G 10 4 | NVIDIA CORP......ocoomiiiiiitieei sttt | crneins IOV 63,300.000 ...33,055,260 |..... 522.200 .33,055,260 10,167,954 | .oovvveviennee 10,128 | . 30,384 | oo | v 18,160,770 | ..o [ e 18,160,770 | ooouvvveireircrierins 08/11/2017.
68902V 10 7 |OTIS WORLDWIDE CORP........ovvumriemiiiiirierirsisssiessieesiesssesessssssssesssessessssssssssens | cvveres OO 25,000.000 | .. 1,688,750 | ...... 67.550 | .... ...1,688,750 | .... ..1,322,730 . 15,000 366,020 366,020 04/03/2020.
693475 10 5 |PNC FINANCIAL SERVICES GROUP.........ccccconvrurnnne JSSSTRRRIN BN IO 65,000.000 | ..ocvourennee 9,685,000 |..... 149.000 | .ooovvernennd 9,685,000 | .... 3,683,410 299,000 (690,950) (690,950) 10/16/2012.
717081 10 3 |PFIZER INC.....oiviiiiiiiriieri ettt | ceniins O 11,000.000 ...404,910 | ..... 36.810 404,910 | ... 229,669 . 16,720 (13,459) ..(13,459) 03/19/2012.
723787 10 7 |PIONEER NATURAL RES IO IO 32,000.000 | .. .3,644,480 |..... 113.890 | .... ..3,644,480 | ......ccovnne 4,235,270 | oo, 17,600 | . 66,880 | ...overerercernieris | e (1,199,360) [ ..ovcvvvvercercers | cvrirerinns (1,199,360) | ...cvvvvveervrerirrerenns 08/29/2017.
747525 10 3 |QUALCOMM INC......oiiiiiiiiiiiiiinissie s | ceniins wer|+...105,000.000 | ............. 15,995,700 | ..... 152.340 | ............. 15,995,700 | .... 3,840,680 269,850 6,731,550 6,731,550 06/16/2010.
75513 10 1 |RAYTHEON TECHNOLOGIES CORP........cccooierriirierieriiceienineenns B IO 50,000.000 .3,575,500 3,050,090 108,000 | .evouuvveerererererercnns | v (1,791,321) .. [ 10/21/2016.
806857 10 8 | SCHLUMBERGER LTD.......coceiiiiireieiieiieeisneesesiseisesssssssessssssssissssssssssssssssssssssssns | oesesns IO 95,000.000 | .. 2,073,850 | .....21.830 | .coceeern.2,073,850 | oo 2,073,850 | cooovrevernnee 11,875 118,750 (391,400) | .. . .. [ 12114/2012.
828806 10 9 |SIMON PROPERTY GROUP. s | s | e 50,000.000 | ...oooorrvenns 4,264,000 | ......85.280 | ..............4,264,000 | ............... 4,264,000 | .....cccoonue 65,000 235,000 123,901 | ..... 3,307,901 | oo (3,184,000) | ....coovveerierirrirens 06/20/2013.
855244 10 9 | STARBUCKS CORP........ccorimirimririiieeississise sttt sssssssssssnss. | sasvans [0 25,000.000 2,674,500 |..... 106.980 ..2,674,500 | ... 572,800 . 42,000 476,500 476,500 10/19/2012.
872540 10 9 | TUX COMPANIES INC.......ooomiiiiiiiiciieiitisi et sssssissisessiens | coniines wer|+...235,000.000 | .. ...16,048,150 | ...... 68.290 | ... .16,048,150 | .... 8,454,372 . 54,050 | ..ooooercrierinienis | e 1,699,050 | ...oovvvvriveiies | v 1,699,050 | ...oovvvecricriiiins 11/14/2017.
883556 10 2 | THERMO ELECTRON CORP........coovuiriiieiiririeinirieriessiessensssssssesseessessessssssssssssssenes | oosvens IO 19,000.000 | ..oovvernvne 8,849,820 |..... 465.780 | .ooovvrereves 8,849,820 | ... 882,845 4,180 | . 16,150 2,677,290 2,677,290 01/06/2012.
902973 30 4 |US BANCORP DEL I wer | +.-.235,000.000 ...10,948,650 | ...... 46.590 10,948,650 | ..oovvvvuvnns 5,763,146 | ...cocvvennnc 98,700 394,800 | ..oovvrrirrirerineis | eevieees (2,984,500) (2,984,500) 10/19/2011.
903848 30 3 |ULTA SALON COSMETCS & FRA.......ovvevirerierinenierissiieiins OO O 12,500.000 | .. 3,589,500 |..... 287.160 | .... ...3,589,500 | .... 2,567,135 425,250 425,250 10/24/2017.
907818 10 8 | UNION PAC CORP........ceruurrmmrirrimeeseessssssesiessssssssssssssessesssessssssssssessesssessssssssssans | sosvenes O 50,000.000 | ...covvrenne 10,411,000 |..... 208.220 | ..ccoovennee 10,411,000 | ..coovvernee. 3,983,870 194,000 | ovoovevrererierirenins | e 1,371,500 [ .oocoocvecrerrns | v 1,371,500 [ ..o 12/03/2015.
911312 10 6 |UNITED PARCEL SERVICE........cociiiiiiiiiiiniitieiieisisisiiessssiiesssssssisesssssiiess | coniens w.r|.....278,000.000 | .............46,815,200 |..... 168.400 46,815,200 29,256,373 A112,010 | | e 14,572,106 14,572,106 .. | 04/01/2020.
91324P 10 2 |UNITEDHEALTH GROUP INC.......coorieiirieimerierineeiensssissessessssssessessssssssssssssssensenes | coeenes wer | .-.215,000.000 | .............75,396,200 |..... 350.680 | ... 75,396,200 | .... 13,158,218 | .... 1,038,450 | ovvevrerieceens | v 12,190,500 . .12,190,500 .. | 03/04/2019.
92343V 10 4 |VERIZON COMMUNICATIONS........oooouiimrimirieiiesesneessseseissesssssssessssssssesessssssssssnnes | cveeses ... |.....165,000.000 | ...............9,693,750 | ...... 58.750 | oo 9,693,750 | .... 9,252,971 407,963 (437,250) (437,250) 10/23/2018.
92826C 83 9 [VISAINC ..ottt | e w.r|+....120,000.000 | .............26,247,600 |..... 218.730 26,247,600 ..7,877,291 146,400 3,699,600 3,699,600 06/22/2016.
931142 10 3 |WAL-MART STORES INC......ovrirrireiririerieriesiieesssissssesssssssessesssssssessssssnsssensssens | sssesns ... |.....267,000.000 | .............38,488,050 |..... 144.150 38,488,050 27,528,966 | .....ocvveene 144,180 574,050 6,757,770 6,757,770 11/19/2018.
949746 10 1 |WELLS FARGO & CO NEW.......oooiiiiiiiiiiiisiiiiiesieriteissisiiesisisessssiassssssissssnnes | coniines IV 40,000.000 980,148 . 48,800 (944,800) (944,800) 10/20/2010.
95040Q 10 4 |WELLTOWER INC 65,000.000 14,200,300 3,896,624 175,500 | ovouvveerierierenenns | v (1,115,400) | . o ..(1,115,400) | . .. | 06/24/2013.
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC IO I 50,000.000 .2,972,000 | ......59.440 | ...............2,972,000 | .ooooirirrinnces 564,245 4,000 |. 38,500 (168,500) (168,500) 06/05/2018.
8676EP 10 8 | SUNOPTA INC.....coouiiirirriiieiirinsiiesie sttt ensenseens | wrneins A.|.....494,800.000 5,774,319 | ...... 11.670 ..4,537,319 ..4,537,319 .. | 08/30/2017.
G29183 10 3 |EATON CORP... - ......30,000.000 .3,604,200 | ..... 120.140 3,604,200 1,998,117 . 65,700 vevenen. 1,606,079 e ...1,606,079 .. [ 03/19/2020.
G5960L 10 3 [MEDTRONIC INC......couiiiiiiiiiiiiisiniisniisii e ssssssissssssnsssssssnssssisssnsens | aonnies DJ... 30,000.000 | .. .3,514,200 | ..... 117.140 | ... ..3,514,200 | .... L A142,313 | 17,400 | . 67,200 110,700 110,700 06/09/2010.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cociiiins coiniiininninssissisnesensnenee | senesseeens 958,478,836 XXX | s 958,478,836 | .......... 405,629,924 | .......... 1,440,134 | ........ 13,555,870 | .oovvvvivniiniian 0. 176,669,422 | ... 5,191,646 | ......... ATVATTTTE | s 0 XXX
Common Stocks - Mutual Funds
233203 37 1 |DFAINTERNATIONAL CORE EQUITY....c.ooivirririeirimerierieseiensssesssssessseessenssssesssesns | covvenes ... | 12,547,670.961 | ........... 182,819,566 | ...... 14.570 | oo 182,819,566 | ........... 155,372,886 | .....coovvvrrnerierin | e 3,190,978 9,904,579 9,904,579 12/14/2020.
256206 20 2 |DODGE & COX GLOBAL STOCK FUND........cccuuivmiirerireesenineessessssssesisesessesssssssssnss | snseenes ... |..4,720,367.312 | .. ...62,780,885 | ...... 13.300 62,780,885 50,810,674 810,674 | ..oovvcreeeriviins | s 11,970,211 11,970,211 .. [ 12/18/2020.
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF.......ccvieiiriiiiririeiinsiienienessnsissiiesiens | covvenes v |...275,000.000 | .. ...14,209,250 | ...... 51.670 | ... 14,209,250 | .... 12,516,158 142,696 | ..o | e 1,693,093 ol ...1,693,093 .. | 11/03/2020.
46429B 68 9 |ISHARES EDGE MSCI MIN VOL EA......... et | s O I 24,915.000 | ..oovvoerennee 1,829,010 | ...... 73410 | v 1,829,010 | coovvrvvernees 1,593,924 . 23,063 235,086 235,086 11/06/2020.
46429B 69 7 |ISHARES EDGE MSCIMIN VOL US.......cooiiiiiiiniiiiiisnissiississiesississsisessissiiens | cvienes O I 53,092.000 .3,603,885 | ...... 67.880 | .... ...3,603,885 | .... 3,104,967 . 45,796 498,918 498,918 11/06/2020.
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY.....c.ccocvvvverrnnne ST RPN O I 79,967.000 | .. 19,292,965 |..... 116.210 | .... ..9,292,965 | .... 8,023,389 106,426 | ..oooveneerrerreni | e 1,016,036 | ...coovvveevrrverres | v 1,016,036 | ...ovovvveerierirrernene 12/08/2020.
46432F 37 0 |ISHARES EDGE MSCIUSA SIZE........ccocoviimiieriieieiisriessiesiesissessssissssessessssessssinns | cvieees v |...100,826.000 | ............. 11,208,826 | ..... 111470 | e 11,208,826 | .... 8,952,245 105,276 2,198,247 2,198,247 11/06/2020. | ...cvovvvrinnes
46432F 38 8 |ISHARES EDGE MSCI USA VALUE s | e O 90,609.000 | ....coovrvenee 7,874,828 | ... 86.910 | .cooovrrrneen 7,874,828 | .... 6,928,571 129,996 885,646 885,646 09/03/2020. | ...vvovirniines
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./ACV. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JAC.V. Acquired | tive Symbol
46432F 39 6 |ISHARES EDGE MSCIUSA MOMENT.......ccoiimieriierieiseisseisssseessessssssssssssssesssenes | cvvenes | oee | eeees 38,758.000 | ..ovvvuvenen 6,251,278 |..... 161.290 | oo 6,251,278 5,232,782 30,237 976,436 976,436 09/03/2020. | .oovvrririiinns
46434V 44 9 |ISHARES EDGE MSCIINTL MOMENT ......ccooivmmirmerierireesensssissrsesssesssessssessssssssens | evvenes | oee | weees 83,761.000 | ..ocoovrrnnee 3,153,602 | ...... 37.650 | cooverriinnn 3,153,602 | ... 2,662,944 19,482 458,600 458,600 09/03/2020. | ...ovvuriiiinne
46434V 45 6 |ISHARES EDGE MSCIINTL QUALITY ..o ssessssssesssessssisessnns | cvveees e 139,961.000 4,991,009 | ...... 35.660 4,991,009 | .o 4,431,823 68,640 437,687 437,687 12/08/2020.
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE.........ccooiiiriirieriiritiesiessiesssesissesesssssssenssenens | covven e 175,482.000 | .. .3,995,725 | ... 22.770 | .... ..3,995,725 | ... 3,667,881 67,518 300,350 300,350 09/03/2020.
46435G 50 8 |ISHARES EDGE MSCIINTL SIZE........ooooieeieiecresieeieessesss s sssssssesssenns | oevvens e 191,653.000 | ..oovvernene 5,619,074 | ..... 29.319 | oo 5,619,074 | .oovvvrrrenns 4,687,646 66,404 917,380 917,380 11/06/2020.
741494 30 6 | TROWE PR GLOBAL TECH-|......coiiiiiiriiiiniiniiienierisiississiiesiesisssessssssssisesiesessess. | coniens ..3,001,238.530 ...82,203,923 | ...... 27.390 82,203,923 | ....... 53,940,811 | cooouieerierierienins [ | cevnssiesiesenisnnns | cvenes 28,263,113 28,263,113 12/16/2020.
77956H 32 8 | TROWE PR GLOBAL STOCK........civirimrierireiieeiisinssisesssesssesssssssssssssessssenssesssssesas | soeseens .|..2,616,570.398 172,562,818 | ...... 65.950 | ...........172,562,818 | ........... 110,063,995 148,476 55,453,909 55,453,909 12/16/2020.
78464A 78 9 | SPDR S&P INSURANCE ETF.....oiiiiiiiieiiiineiineiiesiseesesssssss st ssssssssssesins | sesenns .. 1..1,150,000.000 | .............38,617,000 | ...... 33.580 | covrirnns 38,617,000 | ....ccoooonee 34,727,995 | ...... 225,400 688,124 | .....vvireriiciiens | s (VAP 810]0) | RN I (V2% V851010 09/21/2018.
81369Y 20 9 |SELECT SECTOR SPDR......coiiiririeiiriiiieriesiesessessssisessesssesssessssssssssessessseesssenens | coseees I 150,000.000 | .............17,016,000 |..... 113.440 17,016,000 12,408,960 | ............... 69,651 183,773 | cooovevrnerverirenis | e 4,607,040 ...4,607,040 .. [ 03/17/2020.
87281Y 10 2 | TROWE PR HEALTH SCIENCES-|.......vvirrieriniierieniseieeississssessesessessssisssssessnenes | cvienes .|.....603,658.358 | .............59,683,702 | ...... 98.870 | ..o0eoerrn.59,683,702 | ..o 49,034,485 | ..o | e | e | e 10,649,237 . .10,649,237 .| 12/15/2020.
87282H 10 8 | TROWE PR FINANCIAL SERV-L.....ovuiiiiiiiisiissiisiisssissisessissssssssssissssssssssssssssssssssssns | coneens .2,742,183.982 | ..........73,737,327 | ...... 26.890 | ..o 73,737,327 567,010 | oo | s 10,141,966 | ...ocoovivvvininns | o 10,141,966 | ...ovvovvinniiciicnis 12/22/2020. | ..ovvvrieinn
9499999. Total - Common Stocks = MUtUal FUNGS. ... XXX ...761,450,673 295,051 | .......... 6,394,569 | ..oooovriicinienn0 | 138,480,034 | ..oovvovvvinenn0 | s 138,480,034 XXX XXX
9799999, Total - COMMON SHOCK. ...ttt binbs st enisniss | coniias 1,719,929,509 XXX .......1,719,929,509 1,735,185 | ........ 19,950,439 | ..ovvvviivniiiennnn0 | i 315,149,456 | .....5,191,646 | ........ 309,957,810 XXX XXX
9899999. Total COMMON @ND PrefErred SHOCK............uvuuuirererirrirrieieei ettt enere saeesiessensssessensessseessensssnens | eneeins 1,719,929,509 XXX | e 1,719,929,509 | ...........997,387,401 | .......... 735,185 | ........ 19,950,439 | ...ccvvevrrverirerennn0 | e 315,149,456 | .....5,191,646 | ......... 309,957,810 | ...coouererreririirnnn XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B e 0 1C e 0 D e 1E e 0 TF o 1G e
2A s 0 2B s 0 2C 0
BA s 0 3B i 0 3C i 0
AA 0 4B s 0 AC s 0
BA s 0 = T 0 5C e 0
B 0
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828  YB 0 |UNITED STATES TREAS .1 09/30/2020........ [MORGAN STANLEY ......cooiiiiiiriiiiiririierisissiessssssesessessssssssesssssssssessssssssesssssssssesssessessssss | nessesssssessossssssessssssssessesssssssssessansns | sosesessasssessessssssssesnssns 16,324,805 | ..ooovvevce 15,000,000 | .oovueeriernreiereinieieireesieaes 31,131

912828  YY 0 |UNITED STATES TREAS .1 01/17/2020.. JP MORGAN. 2,010,234 2,000,000 2,019

912828  ZL 7 |UNITED STATES TREAS [ 05/14/2020........ | JP MORGAN.......cooiimitiiiiirerieiitisesiei sttt | febeess bbb enies | sbtbsesbesb e bbb 20,067,188 20,000,000 3,057

912828  ZN 3 |UNITED STATES TREAS . | 05/29/2020........ | VARIOUS 22,010,547 22,000,000 7,418

912828 ZQ 6 |UNITED STATES TREAS . | 05/14/2020.. JP MORGAN. ...ttt | Shbebe e bbbttt | eteresien it 4,998,828 ...5,000,000

912828  ZV 5 |UNITED STATES TREAS [ 07/23/2020........ | CITIGROUP.....coovtuiriireieiieisesisiss s nbens | S1esbsebsnes bbb nis | enbsessesse st es s s 1,657,348 | ... ...1,650,000

91282C  AB 7 |UNITED STATES TREAS [ 08/31/2020........ |BARCLAYS......ooiiiieeieiitiesiseises et enne | febiessssesesse st eninne | siesseni st 10,994,844 | oo 11,000,000 2,466

91282C  AD 3 |UNITED STATES TREAS o 08/18/2020........ | JP MORGAN.......cootimiriiiriiririiteisssie ettt bbbt bbbt | £1esb bbb bbbt | eebees s bbb 2,981,484 3,000,000 581

91282C AV 3 [UNITED STATES TREAS.......oiiiiiiitiiiiiiisissi sttt sssenssensnns | eesssssssessesas 12/18/2020........ WELLS FARGO 995,391 1,000,000 870

0599999, TOtal - BONAS = U.S. GOVEIMIMENT. ...ttt tiseristss st sesseres e ess s e ss st ses 0888808888 E e e 88t R £E £ £81EEfEEE o R 8oL E SR £EEoEE 1R 1 EEE oL E L f £ E L8 4EE £ E £ EE 488 f£E R £EEHEE£EE4EE R f L E 48 £EEEEEEEf£EE e Ef£EE 4L £EE L E oL £EE S E L E S L Ef LS EE b8 E £ E L EsEEeh b oL E R £e £ eebeEseEE s R et eeE bbbt en bt en b senbnns | enbebsenssnsenssnesentens e 82,040,669 80,650,000 | ..o 48,080
Bonds - All Other Government

013051 DW 4 |ALBERTA PROV 10/01/2020........ RBC DEXIA. ...ttt eninns | esseesess bbb nnntns | eieraens et 1,641,705 | oo 1,500,000 | ..voorenereriereeeeiereeeeenis 13,204

013051 EC 7 |ALBERTA PROV. 01/07/2020........ | CIBC WORLD MKTS.......coetiuriieieieieiieiie e ssss s ssssssss s sssssssesssssssessessessssessesssssnsns | svsessssessessesssssssessessesessessessssssessessnsans | essssssssssssessssssessessessnsnes 3,078,360 3,000,000 | ..o 28,315

11070T  AF 5 |BC PROV....ooiiiiiiciisrcsecsee st 04/16/2020........ |[RBC DEXIA......cooiiiiiiiiitieeieisiissiesiesissi et nssenes | sobesanss s st ss st sienes | oessessesbnes e 2,191,040 2,000,000 | .eovoveieiieieeeris 19,364

135087 D5 0 | CANADA GOVT.....cocrvvvrereenee 11/02/2020........ RBC DEXIA. ...ttt nins | enbeeseb bbb bbbt | Seeb s 9,806,570 9,000,000 | ..overervreririrerierieienieneea 49,253

135087  F8 2 | CANADA HOUSING TRUST.....couiviuriuiimiiiieiesiserissisesiesssiessessssesssssssssessesssesessssssssessssenene | oesesesssenens 08/28/2020........ [ VARIOUS........coouiiiiiiriirriatiie ittt | eebb st | eniseneb et 26,950,060 26,000,000 | ..ooooveriiiininieeeis 31,178

135087  G7 3 | CANADA GOVT.....cocvvvvriveenne T112712020........ |RBC DEXIA. ...ttt niens | enbtesess bbb nnins | cbrebaessnee st enes 5,068,550 5,000,000 | ooocvoremerenieieierienerieeenene 12,466

135087 K5 2 | CANADA GOVT.....oocvvvvrinienee 06/23/2020........ VARIOUS.......oiiiiisi ittt | febsess st s s s bbb nsnbns | sbsssesssses bt 38,003,941 | oo 36,850,000 | ..o 73,027

135087 K9 4 | CANADA GOVT......cccvvvvvrrrenee T112712020........ |RBC DEXIA. ...ttt | esssnesessebenss et snnsens | strebanss e st enes 6,523,760 6,500,000 7,363

13509P  FA 6 | CANADA HOUSING TRUST......coiimiiiiieiniicinisieieisssi s cissiesssissses st ssssssessesssssensesnene | cvessessenanns 11/20/2020........ |RBC DEXIA. ..ottt enins | etbees st bbb sntns | cbrebenni e 3,189,390 3,000,000

13509P  FL 2 | CANADA HOUSING TRUST......cvvuirirriiirinirrintiieisiesiesssesissssssssesssesssesssssssssssesssessssesssenesene | sevssssisnsiones 03/06/2020........ VARIOUS.......ooieiiti ittt | ehebee bbb | eebisesb st 26,119,711 25,000,000

13509P  HJ 5 | CANADA HOUSING TRUST......cotiiiiiiiriniiiisinineieiissiessesissisessesssssesssessessssiessessssssessssssssesssnns | coessessessens 04/16/2020........ |RBC DEXIA......cooiiiiriiiiiiiiiireresis ettt nssenes | stiressesistes s s bbb ssseninnns | eniacesesiess s enenes 10,475,000 .10,000,000

563469 UJ 2 |MANITOBA PROV 11/19/12020........ |RBC DEXIA. ..ottt ensns | esbnssesssbsss s s s ns st ensessnnsns | sbebsnssssssessas st essessensenes 4,901,310 | ... ...4,500,000

614852 PH 8 |MONTREAL QUE 07/02/2020........ NATIONAL BANK ......cvoeiiireiiiiteiesie ettt | esseesesssssnssess e nsnnsens | siressssssssessssssessessensenssenes 1,007,100 | oo 1,000,000

614853 DS 5 |MONTREAL QUE 07/08/2020........ | DESJARDIN.......cvuiiiirriiiiereriit sttt nbenrs | eebebssss et bbbttt nines | etbsesies bbb 1,094,500 | oo 1,000,000

626200 AK 7 |BC MUNI FINANCE 07/02/2020........ [NATIONAL BANK......couuirirriiieiiiieiiieiieniiees ettt ssssssssesssnsntes | oesssesesssssssessssesssesss s ssssssssessensns | sooesssesssesssnssssssssssesssenes 2,268,450 2,250,000

68323A  CX 0 |ONTARIO PROV. 04/16/2020........ RBC DEXIA. ...ttt biens | eniees bbbttt | Serebeenb e 6,469,880 | ... 6,000,000

68323A DL 5 |ONTARIO PROV. 01/07/2020......... |[RBC DEXIA.......oovuiiriiiiitirisisisisssiessssssisessssss st bsss st sesssssessenss | assssssssssssessnssasssesssssssessssssssenssessonss | ovssessesssssossessnssessessassn 6,018,840

68323A  EE 0 | ONTARIO PROV. 04/02/2020........ |RBC DEXIA........oiiiireriiitireeieiseiesie ettt essenes | sessesinsssssesiessssssessssssssessesssssensensenes | oessessessnssesssessssssessessnnese 4,274,880 ....35,901

748142 EV 1 |PROV OF QUEBEC 07/28/2020........ [VARIOUS........oouiiiiiiiiitiii bbb | b b es bbb | eebbiesss bbb 10,521,450 9,750,000 121,301

74814Z EX 7 |QUEBEC PROV. 04/02/2020.. RBC DEXIA. ...4,240,800 4,000,000 9,863

74814Z FB 4 |QUEBEC PROV. T1/19/2020........ |RBC DEXIA. ...ttt nins | febeess st b bbbt nienies | sbessessnt sttt 11,694,270 | ... 10,500,000 | ..o 65,661

891288 DK 5 |TORONTO ONT 07/02/2020........ | T D SECURITIES ..ottt ssesss s sssss st sssssssessanss | asssssssssssessnssasssessssssssessessssssssessanss | osssessesssssessessnssessessasenes 1,785,919 | oo 1,675,000 | oo 16,977

891288 DV 1 |TORONTO ONT . 10/01/2020........ [VARIOQUS.........cocoieireriiieeteeieteteteee ettt se e ssaesesennssensssaesesns | ooesesesasssesssssesesassssessssssesesssssansnsesess | eeresssesesesssesanssesesassesesan 2,551,065 2,500,000 8,636

1099999.  Total - BONAS = All ONEI GOVEIMMENL...............ooivivivereiiieeeieeteteeeetetetetetesesaeteseseeetessaeseseseeeesessassesesssassesssaes  eaesesesassssassesesesassssssassesesesssassasassesesesassesassesesesessssesassessensssaesesasseesses e sesesessseseessseesas s ssees s eset et ssssee e esetesansssen s sesetasansseannsesesass  etesssssesessssetassssssssssssetassasssssnsesesesans | eoesiesesesssssssissesesssnsasa 189,966,551 | ...coovvvvvvicirca, 181,025,000 | ..cvovevvreieieirceecen 981,374
Bonds - U.S. Special R e and Special A

010609 FD 2 |ALABAMA ST PUB SCH & 10/23/2020........ | ZERO STAGE CAPITAL......evuiitiirireiieiirtiresistis ettt bbb ssrenes | etiessesssesesssns s ses st nesnins | sorebsessnssesssssses e sseneenes 1,226,000

02765U  PZ 1 |AMERICAN MUN PWR OHI 11/03/2020........ | ZERO STAGE CAPITAL......vvtiiriririeiieiitiesississesesssssssssie s sssss st sssssssssesssssssssesss | sessssssesssssssssasssesssssssssessssssssessesnssons | soesonssssessssssssessessssseses 1,606,514

047870 LW 8 |ATLANTA GAWTR & WAS......coooiriiieireeiree ettt sss sttt sse st essessesanes | senssnssesneenns 10/26/2020........ | ZERO STAGE CAPITAL......cviiiiiirierieiiiiesissisteesiesessssie st sssss e nsenes. | essstesesssessnssessessessssssessssisssesssesssnsns | soersessnseessssssessesssessenesenes 2,047,023

118217 CK 2 |BUCKEYE OHIO TOB SET 02/26/2020........ | ABN AMRO bbbt | Shese bbb | bbb 1,642,588 | ....

13062T  H7 2 | CALIFORNIA ST ..ot 01/02/2020........ CITIGROUP......cviiiteitie et | cbsesenes bbbttt | etisessssines e 1,366,280 | ..o 1,000,000

181059 N4 4 |CLARKCNTY NEV SCHD 06/10/2020........ | ZERO STAGE CAPITAL... 823,300 625,000

181117  FD 9 |CLARK CNTY WASH PUB 10/26/2020........ | ZERO STAGE CAPITAL... e | bbb | b 1,731,487 | e 1,510,000

207758  ZT 3 | CONNECTICUT ST SPL T...coovviieeriircrerirereiisrererissieeesienees 05/20/2020........ ZERO STAGE CAPITAL......coevvvvrrrirene 631,977 510,000

231266 MK 0 | CURATORS UNIV MO SYS. 09/14/2020........ | ZERO STAGE CAPITAL......couiiririiiiireriiisisesieisssssisesissssee s ss s sssssssessessssssesssssnsses | aosssssssssssesssssssssessssssssessessssssssessenss | otssessnsssssessssssssessessassnes 1,379,610 ...1,000,000

3133A2 WS 5 [FHLMC......oiiicicc ettt nirenes | srerseninessenes 03/2412020........ | SUNTRUST .....ocomiririiireriiiiisesisere st ssses st niene | sessesssssstesessessnasensesesssssssenissssssensnnns | osisssesssssessessessssesessnes 14,938,468 14,427,857
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

3133AA  HV 7 |FHLMC PC 30Y QB3844 ... | 09/25/2020........ MITSUBISHI ......8,762,704 8,477,900

3133AB SA 9 |FHLMC PC 30Y QB5013 .1 10/20/2020........ SUNTRUST. 10008,267,336 | s 6,205,763

3140KK WG 5 |FNMA PASSTHRU BQ0646 08/20/2020........ BANK AMERICA MERRILL. ...ttt esss s nsssssesses | evsssesesssesanssssssessessssssessssssnssssssesssnsnne | siesssessnssnessesssesenssessnssnee 10,685,918 ..10,326,117

407287 ME 8 |HAMILTON CNTY OHIO S 12/03/2020........ ZERO STAGE CAPITAL. ...ttt sseniss | fesisesis s eniss | soiessiesss s 2,131,413 1,735,000

45204F EG 6 |ILLINOIS FIN AUTH RE 09/18/2020........ ZERO STAGE CAPITAL... 1,720,980 | v 1,500,000

495289  H4 5 |KING CNTY WASH SWRR......cccovvurinen. 10/26/2020........ ZERO STAGE CAPITAL... .....1,102,730 1,000,000

517845 JH 7 |LAS VEGAS VY NEVWTR 11/10/2020........ ZERO STAGE CAPITAL.....ccovvrrrirririrrnins e DAT2,041 | s 4,170,000

542691 DB 3 |LONGISPWRAUTHNY. 08/06/2020........ ZERO STAGE CAPITAL W TAAATY | s 1,085,000

54659L  CD 4 |LOUISVILLE & JEFFERS......ccoiiiiieiiieiisiciesieiseieie st 02/26/2020........ ABN AMRO . ...ttt | et | eebee e 1,242,490 1,000,000

547804 AM 6 |LOWER ALA GAS DIST G 03/25/2020........ ABN AMRO 1211590 | s 1,255,000

57563R  RH 4 | MASSACHUSETTS EDL FI 10/23/2020........ ZERO STAGE CAPITAL 976,616 850,000

57563R  RL 5 | MASSACHUSETTS EDL Fl......ccvumiiivirriiiieiiesiesienississeiesseessesseseseeens 10/23/2020........ ZERO STAGE CAPITAL.....c.ovvurririiniiins W 1A95725 | 1,250,000

584283 GP 4 |MEDFORD ORE HOSP FAC 07/08/2020........ ZERO STAGE CAPITAL 390,594 300,000

59261A  E7 8 | METROPOLITAN TRANSN........ 01/07/2020........ JP MORGAN. ...ttt | ehbe bbb bbbt | eteses bbb 1,110,450 | oo 1,000,000

59261A  NA 1 |MET TRANSPRTN AUTH NY REVENUE 04/03/2020........ ABN AMRO 598,518 600,000

626207 6F 6 | MUNICIPAL ELEC AUTH 11/19/2020........ ZERO STAGE CAPITAL. ...ttt ssesisssses | ebbsssesssessesesssstsessss s esssebesssessesannes | etesessssissssessessenssessesinssnes 2,248,250 | ..o 1,980,000

646039  YP 6 |NEW JERSEY ST 11/19/2020 ZERO STAGE CAPITAL. 2 1165,030 | 1,000,000

64613A  CF 7 |[NEW JERSEY ST HSG & 02/12/2020. ABN AMRO... 462,132 415,000

64966Q  MF 4 |NEW YORK N Yoottt enssssssne. | absssosssnssnns 08/28/2020........ ZERO STAGE CAPITAL e 1314250 | 1,000,000

64966Q QP 8 |NEW YORK N Y.ttt nissssnene. | ceonssessansanns 10/08/2020........ ZERO STAGE CAPITAL... 1,285,350 | o 1,000,000

64971P  JZ 9 [NEWYORKNY CITY IN 11/23/2020........ ZERO STAGE CAPITAL. ..ottt essesbneres | eobssesssest s sss sttt nienss | etisessesisssessse st 1,626,150 1,250,000

64971X VX 3 [NEWYORKNY CITY TR... 10/29/2020 ZERO STAGE CAPITAL... 02,235,269 | o 1,835,000

64972G WP 5 |[NEW YORKNY CITY MU....... 10/22/2020 ZERO STAGE CAPITAL... 03,378,225 2,500,000

686507 FK 5 | ORLANDO FL UTILITIES COMMISSION UTILITIY ..ocvoivirirerieirirrierssseersseeissesenns 10/22/2020........ ZERO STAGE CAPITAL... v 3,754,453 3,170,000

70917S 7L 1 [PENNSYLVANIA ST HIGH. ..o ssssssesssenessssseensnns | sersenseesenes 07/15/2020........ ZERO STAGE CAPITAL... 1,350,190 | oo 1,000,000

717893 L5 8 |PHILADELPHIA PAWTR 12/07/2020........ ZERO STAGE CAPITAL. ..ottt sisnsies | cbbessesssesi s sss sttt nienss | etisessesisssessse s 1,674,700 1,250,000

744400 CZ 5 |KENTUCKY INC KY PUB 04/07/2020........ ABN AMRO 510,915 500,000

765433  KG 1 |RICHMOND VA PUB UTIL . | 12/01/2020 ZERO STAGE CAPITAL ....3,687,930

786744 HR 6 | SAGINAW MICH HOSP FlI....... 02/28/2020........ RBC CAP 931,740 750,000

79467B  CU 7 | SALES TAX SECURITIZA. ..ot 06/02/2020........ ZERO STAGE CAPITAL 1,381,606 | oo 1,170,000

79467B  CV 5 | SALES TAX SECURITIZA.......ovmiiiiiiiieiiciseie et 02/14/2020........ ABN AMRO. ...ttt | Shab b | eres e 1,939,965 1,500,000

797661  UR 4 | SAN FRANCISCO CALIF 11/05/2020........ ZERO STAGE CAPITAL... W ATA202 | 1,040,000

837151 WT 2 | SOUTH CAROLINA ST PU. ..ottt eses s ssssssessessssss | coessessnessnns 10/28/2020........ ZERO STAGE CAPITAL. ..ottt sesesies st bsssss s essesisssses | ebsessssssessessessssssessss s esssebesssessenannes | otesessssissssesssessenssessesisenes 1,303,200 1,000,000

849103 AS 5 | SPOKANE WASH WTR & W. 11/02/2020........ ZERO STAGE CAPITAL werh 534,520 | s 4,000,000

88213A FA 8 |[TEXASA &M UNIVREV. 10/30/2020........ ZERO STAGE CAPITAL... 2,195,721 | s 1,820,000

975700 PD 1 |WINSTON-SALEM N C WT 10/22/2020........ ZERO STAGE CAPITAL. ...ttt enssnssnses | ahssssssssesssesssssssssesssnssessenssssssssanssansanss | bosssesssssssssonssssssnsssssessaseses 3,947,580 3,000,000

3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSIMENTS. .. ... tuterserseeeratearserstestsseseesesasseesarssesssass | eresssssessessssessesasssesseseesesesseesesassseseeseesesseseesesaesseseeseesesesseesesassesseesseseseesseseraeeseserseesesaesesseraseseseessesesaesaesesaeeseseeseesetaesees et et sesassessns | ehssessesssesssassessesassassessesnsansessesansansess | terassassessessesssansessesanenes 114,158,209 99,382,637 696,216
Bonds - Industrial and Mi:

00138C AN 8 | AlIG GLOBAL FDG SR SE 09/15/2020........ MORGAN STANLEY........cvrvvrirnrriirerinnines 749,378 750,000 [ ..o

00206R  GB 2 |AT&TINC 02/19/2020........ RBC DEXIA.. 1,880,988 | oo 1,750,000 | ..o 16,877

026874 DK 0 |AMERICAN INTL GROUP 04/24/2020........ BARCLAYS... 548,085 500,000 1,575

026874 DQ 7 |AMERICAN INTL GROUP 05/06/2020........ JP MORGAN 998,920 1,000,000 | ...oovveieiiieieieeeeren s

037833  DP 2 |APPLE INC 04/24/2020........ BARCLAYS..... bbb | enbee bbbt | bbb 1,064,120 | oo 1,000,000 2,872

037833 DU 1 |APPLE INC 05/04/2020........ GOLDMAN SACHS 992,960 1,000,000

09661R  AE 1 |BMW VEH OWNER TR 07/08/2020. JP MORGAN ....1,849,486 1,850,000

14042W  AD 2 | CAPITAL ONE PRIME AUTO RECEIV.....c.coriveririirriiseiesiersssesssissin 04/28/2020........ RBC CAP 505,840 500,000
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14913R 2C 0 |CATERPILLAR FINL SVC ... | 05/12/2020........ CITIGROUP.. ....1,995,880 2,000,000
14913R 2H 9 |CATERPILLAR FINL SVC .| 11/09/2020........ BARCLAYS... 249,683 250,000
172967 JS 1 |CITIGROUP INC 01/21/2020........ BANK OF wn1759,989 | s 1,650,000
191216  CV 0 |COCA COLA CO. 04/29/2020........ MORGAN STANLEY ...ttt | esbees bbbt b bbb nntns | ebebaessss st 1,995,920 2,000,000
191216 DD 9 |COCA COLA CO. 09/14/2020........ CITIGROUP. 499,605 500,000
20030N DM 0 |COMCAST CORP NEW. 05/20/2020........ GOLDMAN SACH 498,430 500,000
29670G  AD 4 |ESSENTIAL UTILS INC....ovriiiiriiriieiisiiiieissiesiesssss st essssanen 04/13/2020........ RBC CAP w0 1,000,000 | oo 1,000,000 | .oovueeieereiriiereiereeee s
30231G  BH 4 |EXXON MOBIL CORP 04/13/2020........ CITIGROUP. ....2,106,040 2,000,000 4,322
316773 CZ 1 |FIFTH THIRD BANCORP.......coiiiiieiiiicieiieiesisise st ensnsans | cvessossssnsnns 04/30/2020........ MORGAN STANLEY. 749,520 750,000 [ .ovreeieieienieieieisiese e
36166N  AD 5 | GE CAP FUNDING LLC 05/06/2020........ GOLDMAN SACHS.........covvreriirririrnes ....1,998,080 2,000,000 [ ...ooorerriiirieeiereiee e
36257P  AE 8 | GM FININCIAL SECURITIZED TERM.......cotiiiiiiiniierinrinciesieresissiessesissiessssssssensseseessssesensens | oersesenceneres 10/28/2020........ BANK AMERICA MERRILL. ...ttt essnienss | esisessessnsisssestsessssssssessesisssesssssssssens | siessesssssessssnessessessesenenes 2,594,434 2,500,000 2,149
369550  BK 3 | GENERAL DYNAMICS COR.....coivimrimiiiiiiiieienissiiesisssiessesissesssssesssssssesssensssssssssessssenins. | sesssssionsiones 03/23/2020........ WELLS FARGO 44883 | 1,150,000 | ..ooovvoiiieiees
369604 BV 4 |GENERAL ELECTRIC CO 04/13/2020........ MORGAN STANLEY. 499,225 500,000 [ ..ovoreirerrreerenieeeeneeeeeenes
370334 CL 6 |GENERAL MILLSINC......cccovrirrrirnn 04/24/2020........ BARCLAYS..... s | ettt | bbb 1,604,265 | ..o 1,500,000 2,995
38141G WR 1 | GOLDMAN SACHS GROUP 01/21/2020........ CIBC WORLD MKTS ....3,982,594 3,850,000 | .vovueeeeeieieeee s 29,301
438130 AD 0 |HONDA AUTO RECV OWN 05/18/2020........ BANK AMERICA MERRILL. ...ttt ssentenss | esiseesessssisssesssessssssssessesicssesssssnnsens | soessesssssessssnessessaessssenenes 1,999,653 2,000,000 [ ..oveurereriririrenirieeniereseenerieene
44891L  AD 5 |HYUNDAIAUTO RECV TR 04/20/2020 BANK AMERICA MERRILL ......2,449,848 2,450,000
458182 EA 6 |INTER AMER DEV BANK . | 07/08/2020 DESJARDIN .....1,044,150 .1,000,000
459058  JD 6 |INTERNATIONAL BK FOR 07/08/2020........ DESJARDIN 1,677,672 1,675,000
459200 KH 3 |INTERNATIONAL BUSINE 04/30/2020........ GOLDMAN SACHS... ....1,996,300 2,000,000
465685  AQ 8 |ITC HLDGS CORP......cutiiiirireiicieiiti ettt 05/11/2020........ MIZUHO 498,970 500,000
487836 BX 5 |KELLOGG CO. 05/26/2020 BARCLAYS... 997,310 1,000,000
539830 BP 3 |LOCKHEED MARTIN CORP 05/15/2020. MIZUHO... 498,900 500,000
548661 DY 0 |LOWESCOSINC 10/07/2020........ WELLS FARGO 996,170 1,000,000
574599 BP0 | MASCO CORP......eviieercieieeieieei ettt nsninnene | cesessenssenenes 09/09/2020........ JP MORGAN 499,635 500,000
609207 AT 2 |MONDELEZ INTL INC 04/30/2020........ BARCLAYS..... et | enbee bbbt | bbb 2,115,100 2,000,000
609207 AU 9 |MONDELEZ INTL INC 04/30/2020 BARCLAYS... 1,491,960 | 1,500,000
641062 AT 1 |NESTLE HLDGS INC 09/08/2020. CITIGROUP.. 496,080 500,000
65479M  AD 8 |NISSAN AUTO RECEIVALBES OWNER.........cciiimiriiiiiriisiiniierisesesssisss s sssssessessenes 04/22/2020........ WELLS FARGO e 198,808 | s 4,200,000
665859 AV 6 |NORTHERN TR CORP.......cceveiiieiiieieiseiecis et 04/28/2020........ MORGAN STANLEY........cvvveirerernrireririrns 1344884 | 1,350,000
670346 AR 6 |NUCOR CORP........cocosiiiiiiiiiiiiii st 05/20/2020........ WELLS FARGO 499,240 500,000
68233)  BY 9 |ONCOR ELEC DELIVERY. 09/23/2020........ MITSUBISHI 248,513 250,000
713448 EY 0 |PEPSICO INC......iiiiiiiiiiieisticietisties it sssenisnens | cesesiesisenanns 04/29/2020........ GOLDMAN SACHS... 998,020 1,000,000
T13448  EZ 7 |PEPSICO INC....oiiiiiiieiiieissieieciss sttt sssenssnans | avsessosssessnns 04/29/2020........ GOLDMAN SACHS........covvirriirriiiriririnns 995,690 1,000,000
74256L  EG 0 |PRINCIPAL LIFE GLOBA.. 08/20/2020........ GOLDMAN SACHS.........covvnrirrirrirerirnes 993,910 1,000,000
74256L  EH 8 |PRINCIPAL LIFE GLOBA.. 11/12/2020........ WELLS FARGO 499,860 500,000
744448  CT 6 |PUBLIC SERVICE CO CO.....oviiiiiiiiiiinieeiesieissisieisssiesisissiesssssesssssss s ssssssesssssnsses | conssesssenanns 05/08/2020........ JP MORGAN 299,043 300,000
75513E  AD 3 |RAYTHEON TECHNOLOGIE 05/14/2020........ CITIGROUP...... vttt | chbtbenas st sttt | rtbressesiee bbb 1,393,214 | oo 1,395,000
87264A  BA 2 [ T-MOBILE USA INC......coiiiiiiiiiieiieisie st ssss st ssesssssssssssssessesssnsns | oessesssssenes 04/24/2020........ MK TAXES SYS.....ooiiiiiiriieiseieiesiseiessissessssssnes 527,505 500,000
87264A BH 7 |TMOBILE USAINC...... 09/22/2020........ BARCLAYS... 513,295 500,000
87264A BP 9 | TMOBILE USAINC...... 10/19/2020........ CITIGROUP.. 249,975 250,000 [ .o
89236T HF 5 |TOYOTAMTR CR CORP 08/18/2020........ GOLDMAN SACHS 1,000,530 | o 1,000,000 83
893574 AP 8 | TRANSCONTINENTAL GAS. 05/06/2020........ CITIGROUP. 997,870 1,000,000 | ..ooovveerieieieree s
92343V FG 4 | VERIZON COMMUNICATIO .1 05/19/2020........ RBC DEXIA ......3,009,930 3,000,000 1,233
92343V FR 0 | VERIZON COMMUNICATIO 11/10/2020 JP MORGAN 497,725 500,000
931427 AS 7 | WALGREENS BOOTS ALLI .| 04/13/2020........ VARIOUS.....ocooiieeieseie ettt bbb s bbb s s ebsnsns | essebasssssesssssesessessebssessesses et ensessessnans | ssessesssessesssssnssnsansessnsnenes 1,509,850 | ..o 1,500,000
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94106L  BP 3 | WASTE MGMT INC DEL... 11/05/2020........ BARCLAYS... 249,408 250,000

949746  SZ 5 |WELLS FARGO & CO NEW 02/19/2020........ RBC DEXIA.. 997,220 1,000,000

95000 2L 6 |WELLS FARGO & CO 03/23/2020........ WELLS FARGO e 1,000,000 | oo 1,000,000

021374 AC 7 | ALTALINK LP..o. ottt ntens | cbseniesinenans 09/09/2020........ RBOC DEXIA. ..ottt ens | enbeeses bbbttt | bbb 1,003,770 1,000,000

05570X BM 7 |BMW CDAAUTOTR....... 02/04/2020........ RBC DEXIA.. 1,000,000 | oo 1,000,000

05590H AY 3 |BMW CDAINC.... 01/10/2020........ ......4,008,440

06367X  7W 5 |[BANK MONTREAL QUE.........c.cooriiriiiinereieisieiesiseeeniniees 01/10/2020........ | BMO CAPITAL......ovviiriiriiririeieisissiessessssesessssss st st et ssssssss e sssssssssenssssssses | sessessosssssessosssnssesssessnssssssessanssssesssnss | sossosssesssssissssessasssessnes 15,072,600 | ...ooovvreiicccce 15,000,000

06368B  TX 6 |BANK MONTREAL 12/09/2020........ .....2,552,805 2,250,000

064151  QE 6 |BANK NOVA SCOTIA, 11/20/2020........ |RBC DEXIA. ..ottt ensns | esbeesess bbb nntns | sbebinss bbb 3,854,135 3,525,000

064151 S9 5 |BANK NOVA SCOTIA 06/03/2020........ T D SECURITIES.. .....1,110,710 1,000,000

07813Z CF 9 |BELL CANADA 08/24/2020........ RBC DEXIA. ...ttt biens | enbees bbbttt | Seebeen e 1,504,395 1,500,000

13607G  FB 5 [CIBC....oiiiiiiiiriieie ettt 01/10/2020........ CIBC WORLD MKTS 997,290 1,000,000

17039A  AG 1 |CHOICE PPTYS REAL ES. 06/23/2020........ RBC CAP ......1,299,938 1,250,000

17039A AU 0 |CHOICE PPTYS REAL ES 11/20/2020........ RBC DEXIA. ...t | Shistb i bbbt | ek 1,062,820 1,000,000

23384N  BS 5 |DAIMLER CDAFININC................ 09/15/2020........ RBC DEXIA......cooivirieiereiniee 2,254,590 2,250,000

26948Z  AY 8 |EAGLE CR CARD TR MED 08/04/2020........ DESJARDIN 175,000 175,000

29251Z BC 0 |ENBRIDGE INC 01/10/2020 BMO CAPITAL.....cooirierierieriressriesiienienes 1,792,613 1,750,000

31430W  CG 7 |FED DES CAISSES 01/10/2020. CIBC WORLD MKTS ......1,000,070 .1,000,000

345213 HX 3 |FORD AUTO SECURITIZATION TRUST ......cccitiiriiiriieieissieiiesisisssisisssss s esssssssssssenes 10/20/2020........ RBC DEXIA......oovvrieierineiieirnninenns 1,525,000 | e 1,525,000

36252M  BY 5 | GMF CANADA TRUST. 11/09/2020........ RBC DEXIA 975,000 975,000

44810Z  CB 4 [HYDRO ONE.......ooiiiiiieiiiciiieiesiseies i 02/26/2020........ RBC DEXIA. ...ttt bbb ens | etbeeses bbbttt | bbb 3,989,640 | ..o 4,000,000

44810Z  CC 2 [HYDRO ONE.......coiiiirimriiirienitiesiessiesiesessesessesssisessesessenns 12/09/2020 RBC DEXIA. e 1,373,294 | 1,300,000

458237  AB 2 |INTACT FINL CORP 12/17/2020 RBC DEXIA.. 603,126 600,000

47788Z  AG 6 [ JOHN DEERE FINANCIAL.......oooiieiiiiiirnrisisenisisisssiesesssssessessssesesssssssssssssssssssssessessssssesssnsns | oessenssssenes 01/10/2020........ RBC DEXIA weeee 1,007,840 | e 7,000,000

47788Z  AH 4 [ JOHN DEERE FINANCIAL........ccoriieiiiieinrintieeieieisseie e sessssseesssssssssessessene | oevsensessenes 09/08/2020........ RBC DEXIA e 1,806,732 | e 1,800,000

539481 AN 1 |LOBLAW COSLTD...... 05/05/2020........ RBC DEXIA. ...t | Shissb bbb | ek 1,514,520 1,500,000

565018  DE 5 | MANULIFE BANK OF CANADA 06/23/2020 RBC CAP e 1,703,842 | 1,700,000

56501R  AK 2 | MANULIFE FINL CORP ... | 05/14/2020. JP MORGAN ......1,250,000 .1,250,000

67077M AV 0 |[NUTRIEN LTD ....| 05/11/2020........ CITIGROUP.. 499,550 500,000

69363T AP 7 |PSP CAP INC ... | 08/24/2020........ RBC DEXIA ......3,003,630 3,000,000

70632Z  AE 1 | PEMBINA PIPELINE .| 11/20/2020........ RBC DEXIA. ..ottt bins | enbetsess bbbttt | bbb 1,077,300 | oo 1,000,000

75585R  RU 1 |REAL ESTATE ASSET.....c.ooiiiriiriiiieiieeiesisissesisssisssiesssssesssssessesesisenes 02/04/2020........ RBC DEXIA. 1,399,954 | 1,400,000

766910  BG 7 |RIOCAN REIT ...ttt eniens | cesensesinenanns 12/14/2020........ RBC DEXIA e bbbt | eeieb et bbb | St eb et 1,753,452 1,750,000

775109  BJ 9 |ROGERS COMMUNICATION 06/03/2020........ TD SECURITIES.....cotiiieiiieiecissiessssisssiesenssine 101,086,300 | e 1,000,000

780086 NK 6 |ROYAL BANK CANADA 04/13/2020........ RBC DEXIA 1,022,590 | o 1,000,000

891160 K5 1 |TDBANK 04/08/2020........ RBC DEXIA. ...ttt | shiibi bbbt | ek 4,008,040

8IMM7F  NR 6 [ TD BANK ..ot 01/10/2020........ CIBC WORLD MKTS e LAOT 812 | 1,400,000

892329 BK 8 |TOYOTACR CDAINC 02/20/2020........ RBC DEXIA. ...ttt bbb ebiens | enbeeseb bbb bbbt | eeebeeni et 3,006,660 3,000,000

89353Z CF 3 | TRANSCANADA PIPELINE 11/20/2020........ RBC DEXIA......oovvrireiiriinisirnrienns 555,875 500,000

06738E  BL 8 |BARCLAYSPLC D 04/30/2020........ BARCLAYS.......oooerirererneirererinein e 1,000,000 | oo 1,000,000 | ..ooovoeeriereierieiersre s
23291G  AD 6 |DLL SECURITIZATION TRUST D 11/30/2020........ WELLS FARGO. ... vttt nsnes | ehbsbesss s bbbttt ninnns | otesessssisss st 2,088,512 2,000,000 1,947
404280  CJ 6 |HSBC HLDGS PLC.......cciiiiiiniiiiiinisiisissiseisssssi s snesenssssseses D 08/18/2020........ 1,004,670 | i 1,000,000 91
3899999. Total - BONdS - INAUSTIAl ANA MISCEIIANEOUS...........cv.evieeieeieeieteiieitet ettt ettt etssesssesseesstessessesessssessesssss  esessessssessessessssassessessessssessessesassessesessesessessesassessessessssessessesansessessesseseesessetansessessessesessessebansassesssssesessessetsssesessessetessessetssansessessns | sbessessessssssessessesansessessessnsessessesansessess | ietsssessessesssssssassessnsansns 153,407,078 151,020,000 [ ..oivnieiiiininiisiieininine 253,989
8399997. Total - Bonds - Part 3.........ciiiiiiiiiiiiee e 539,572,507 | oo 512,077,637 | c.ovvriiiniiiieisineiinas 1,979,659
8399998. Total - Bonds - Summary Item from Part 5. ........100,486,952 98,900,000 225,314
8399999, TOHAI = BOMMAS.......eiiiiiiiiii etttk E 0 E Lk £ S04 b eEEE kL E LR EE L EE LR LR eeEEEE e LEE LR E LR LS E LAk kb ehhb bbbt | b 640,059,459 | ..o 610,977,637 | .o 2,204,973
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101137 10 7 |BOSTON SCIENTIFIC CORP. 03/23/2020........ VARIOUS.......ooviriiriieiicesisssss st +.150,000.000 | ovoerrveiriiiereieis 3,972,153 XXX e
22052L 10 4 |CORTEVAINC. 03/16/2020........ COWEN ....100,000.000 XXX

30063P 10 5 [EXACT SCIENCES CORP.........ccoiiiiiiiiiiiiiiisiicsssis s 01/13/2020........ COWEN 30,000.000 XXX

35137L 10 5 |FOX CORP CLASS A 03/12/2020........ COWEN 90,000.000 XXX

38141G 10 4 | GOLDMAN SACHS GROUP INC 04/01/2020........ COWEN ....1,000.000 | ... XXX

438516 10 6 |[HONEYWELL INTL INC 03/12/2020........ COWEN.......ovirieiicie it 13,000.000 | ..ooovvrieirerieieieierieenes 1,772,242 XXX

478160 10 4 | JOHNSON & JOHNSON.....cciviierieeiereiirierierieesestereesesisensesisene 01/23/2020........ COWEN. ..ottt 40,000.000 | woovveeerererieieeeeieeeeeenes 5,906,596 XXX

532457 10 8 |LILLY (ELI)& CO 01/14/2020........ MORGAN STANLEY.....c.cvvriirniniireriniiens 93,000.000 XXX

58933y 10 5 |[MERCK&COINC................ 03/06/2020........ COWEN. ..o 64,000.000 XXX

68902V 10 7 [OTIS WORLDWIDE CORP.......cooiviiiircriiicisssiesesissiessesissesesissss st sss s esssssssssesienenns | oersesiceseses 04/03/2020........ SPINOFF......coiiernieierirererinnin 25,000.000 . XXX

911312 10 6 |UNITED PARCEL SERVICE 04/01/2020........ COWEN. ...ttt 11,000.000 988,074 XXX

G29183 10 3 [EATON CORP....coiiiierisirisiistisni st D 03/19/2020........ EVERCORE . ... 30,000.000 | ..o 1,998,117 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICY Traded...........oiiiiiniiiiiiiiins i 42,376,734 XXX

Common Stocks - Mutual Funds

233203 37 1 |DFAINTERNATIONAL CORE EQUITY FUND.......ccocrivininnnee 12/14/2020........ DIMENSIONAL......coeviiiriririrerinrirererineens 257,735,490 | oo 3,190,978 XXX

256206 20 2 |DODGE & COX GLOBAL STOCK FUND........coouuivirririeiieiiiaeriesiiesiesissessssessssessesssensssssenss | sevssssisnsiones 12/18/2020 DODGE & COX. 4,720,367.312 50,810,674 XXX

464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF 11/03/2020 GOLDMAN.... ....275,000.000 12,516,158 XXX

46429B 68 9 |ISHARES EDGE MSCI MIN VOL EA 11/06/2020........ VARIOUS 32,406.000 | ..o 2,113,875 XXX

46429B 69 7 |ISHARES EDGE MSCIMIN VOL US.......coooiiiiiiiiiiinieieiseeeessesisssssse s sssssensenes 11/06/2020........ VARIOUS 69,432.000 XXX

46432F 33 9 |ISHARES EDGE MSCI USA QUALITY ....vvimivmiimriierineiereeisiesieneeseseenes 12/08/2020........ VARIOUS 20,795.000 XXX

46432F 37 0 |ISHARES EDGE MSCI USA SIZE 11/06/2020 VARIOUS 91,610.000 XXX

46432F 38 8 |ISHARES EDGE MSCI USA VALUE 09/03/2020. VARIOUS 67,330.000 XXX

46432F 39 6 |ISHARES EDGE MSCI USA MOMENT .| 09/03/2020........ ZERO STAGE CAPITAL 33,300.000 XXX

46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 09/03/2020........ VARIOUS 84,141.000 XXX

46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY 12/08/2020........ VARIOUS 45,681.000 XXX

46435G 40 9 |ISHARES EDGE MSCI INTL VALUE 09/03/2020 VARIOUS ...115,790.000 XXX

46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 11/06/2020 VARIOUS ....170,480.000 XXX

741494 30 6 | TROWE PRICE GLOBAL TECH.......coiiiiiiireriiieiesisissisisissse e ssssisessesss st sssssessesssssensen 12/16/2020........ VARIOUS 3,001,238.531 53,940,811 XXX

77956H 32 8 | TROWE PRICE GLOBAL STOCK........cceieiieriiieirenisiieesesiseneesssereriesinsenes 12/16/2020........ VARIOUS.......ooiieiieseire e 1,355,270.349 59,353,980 XXX

81369Y 20 9 |SELECT SECTOR SPDR 03/17/2020........ GOLDMAN......cvvriiiririinissiieiienes ....300,000.000 24,817,920 XXX

87281Y 10 2 | TROWE PRICE HEALTH SCIENCES 12/15/2020........ VARIOUS ....603,658.359 49,034,465 XXX

87282H 10 8 | TROWE PRICE FINANCIAL SERVICES 12/22/2020........ VARIOUS 2,742,183.983 63,595,361 XXX

9499999,  Total - COMMON SEOCKS = MULUAI FUNGS............cooivoiviiieieciiiieeiciete ettt ettt ettt et sasssesee etebssssesssssssessssessessessessssessessesessessesseesssessessesessessesseeesessesseb s e s sess e e et ess et e s e s essessee et esses et e s essebese et essessebses st ebses et essessebessensesessins | ebssessesssssssessessesssessessssssessessesansessess | oebessessesssssssssessessnsnses 354,145,972 XXX

9799997. Total - Common Stocks - Part 3 ...396,522,706 XXX

9799998. Total - Common Stocks - Summary Item from Part 5. 19,781,216 XXX

9799999, TORAl = COMMON SEOCKS. ...ttt ees sttt f 8o E o8 EeEE o0 feeE e ffoeEeEEoEE e oEE oL R0 f o E o E o0 E o8 EEoEE 8t 8oL E o0 E R0 f o0 8 E 0 E4EE£EE o080 E o E e oEE e E 0 EeEE e HE oL oLE 0 E £ E o8 E o0 EE 0o E 0 SeE e h b eeE e b e ohE1est e b et E bbbttt | bintnsene et nes 416,303,922 XXX
9899999.  Total - Preferred and COMMON STOCKS.............coiviiiteiiiieieiiictetetctetete ettt ettt ete et ete et esaetesessaetesesaeaes  e4evessssesassesesesssesesassesetessssesesesesesessesesessssesesessesesassesesesassesesessesesesessesetessssesessasetebesseseses s sesesessssesessssetebasseseeassssetesassssesannsetesasns | ebessssesessssesesasssesessssesetasssssessnsesesasans | evessesesesssesasissesesssesasas 416,303,922 XXX .0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coviieuiiieciiieiiieeesieete s see ettt et ese st seseesstetess etesasasessassesetes s ss s et s ssa st et s s et e s s see et s saetas s sesesssnsntesnsneesessnantanas ..1,056,363,381 XXX 2,204,973
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Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN.. . [12/0172020. [MORTGAGE PAYDOWN ..o | | 1659 | oo 1659 | oo 1652 | . 1,659 . 0 1,659 0 69 |09/15/2029.
912828 6A 3 |USTREASURY.. | 04/30/2020. | GOLDMAN SACHS.. 5615430 | ..... 5,000,000 | ...... 5,027,930 5,024,582 | oo | o (1,247) . (1,247) 5,023,335 | oo | 592,005 | ...... 592,005 | ...... 98,438 | 01/31/2026.
912828 6B 1 |USTREASURY.. .. | 0412412020 | VARIOUS...........covvvvmsnneerisssevisissesisiens | 5,855,508 | ....... 5,000,000 | ....... 5,024,922 | .. 5,023,572 (689) . (689) 5,022,883 | covoovvverreers | e 832,625 | ....... 832,625 | ...... 89,712 | 02/15/2029.
912828 6T 2 |USTREASURY oo | 04/28/2020. | GOLDMAN SACHS...ooscosvvssvvsvsvssenn | 1,445,801 | ...... 1,250,000 | ... 1,291,309 | oo 1,289,412 | oo | o (1,254) . (1,258) [ oo | v 1,288,159 | occrrvcrrene [ e 157,642 | ....... 157,642 | ....... 13,539 | 05/15/2029.
912828 D5 6 |USTREASURY .| .. | 04/01/2020. | WELLS FARGO 35,606,670 | ..... 32,750,000 | ... 32,494,648 | .........32,622,897 6,542 32,629,440 2,977,230 |..... 2,977,230 | ... 489,338 | 08/15/2024.
912828 G5 3 |USTREASURY | 01/16/2020. | JP MORGAN 2,010,781 | ...... 2,000,000 | ..... 2,008,203 2,003,565 . (81) 2,003,484 |..ooocrcern [ o 7,298 | oo 7,298 | oo 4,918 | 11/30/2021.
912828 J2 7 |USTREASURY.. | 04/09/2020. | WELLS FARGO 18,796,094 | .....17,500,000 | ....17,665,352 | ...0... 17,607,542 | cccccvrvcvrri | v (5,727) . (CH 720 S LI 1,194,279 |....1,194,279 | .....230,769 | 02/15/2025.
912828 T3 4 |USTREASURY.. .| 01/16/2020. | WELLS FARGO.... . 991,992 | ....... 1,000,000 | ......... 973,711 | oo 239 . 239 990,572 | .cvvevererreiins | s 1421 | oo 1421 | ... 3,350 | 09/30/2021.
912828 TJ 9 |USTREASURY - | 05/04/2020. | CITIGROUP N B 1,032,305 | ...... 1,000,000 | .......... 939,219 | oo 981,059 2,407 ) 2,407 983,466 | .....oovovvrerrr | oo 48839 | .. 48,839 | ... 11,696 | 08/15/2022.
912828 U2 4 |USTREASURY - |- | 05/06/2020. | GOLDMAN SACHS...........oommmmvrvvmmmmrrans | 3,007,275 | ....... 2,750,000 | ....... 2,659,980 2,684,892 3,054 . 3,054 2,687,946 | ...ovooevrennns | o 319,329 | ....... 319,329 | ....... 26,291 | 11/15/2026.
912828 V9 8 |U S TREASURY...ccovvmirririririerinsrienieneseeens .. | 03/23/2020. | WELLS FARGO 2220313 | ....... 2,000,000 | ....... 1,963,672 785 . T T I 1,973,930 [ ..o | o 246,383 | ....... 246,383 | ...... 27,198 | 02/15/2027.
912828 W4 8 |US TREASURY .. | 04/01/2020. | GOLDMAN SACHS.. o 2,138,125 | ... 2,000,000 | ....... 1,993,672 225 . 225 | oo | e 1,996,347 |.... | 141778 | 141,778 | ....... 25,061 |02/29/2024.
912828 WJ 5 |USTREASURY - | 03/24/2020. | WELLS FARGO....oocccovvverscrnsiree . ] ....14,029,336 | ..... 13,000,000 | ..... 12,964,063 847 ) 7y DO 12,983,797 | ... o] .1,045,539 |....1,045,539 | ....116,964 |05/15/2024.
912828 X7 0 |USTREASURY.. - | 04/01/2020. | GOLDMAN SACHS.. 1,973,502 | ....... 1,850,000 | ....... 1,844,436 199 . LTC TR TS B 1,846,642 | coovvvrcrrrs | o 126,860 | ....... 126,860 5,654 | 04/30/2024.
912828 XD 7 |US TREASURY.. .| 01/17/2020. | JP MORGAN 2,013,906 | .....2,000,000 | . 2,003,516 . (35) 2,001,544 | oo | 12,362 12,362 5,328 | 05/31/2022.
912828 YY 0 |US TREASURY. .| 04/29/2020. | JP MORGAN 1,064,922 | ... 1,000,000 | .. 1,005,117 | oo (271) . [24)] I 1,004,847 | oo | o 60,075 | ........ 60,075 5,817 | 12/31/2024.
0599999. Total - BONdS - U.S. GOVEIMMENE......ososvvssorsinsins vt i oo | 97,803,619 | ....90,101,659 | .....89,861,402 | ........ 89,029,751 | oo (o I 4,994 0 4,994 0] s 90,039,866 | .....covernnd 0 | .7,763,755 |....7,763,755 | 1,164,142 | XXX
Bonds - All Other Government
013051 DT 1 |ALBERTAPROV......ccoooviiirriirriiceeeceiieceiieeenes .. | 05/12/2020. | RBC DEXIA, . . 2,108,560 | ....... 2,000,000 | ....... 2,015,660 2,015,061 (841) 2,014,220 | .ovvveoeevceenes | e 94340 | ......... 94,340 | ....... 19,890 | 06/01/2026.
013051 DU 8 |ALBERTA PROV | 01/07/2020. | CIBC WORLD MKTS...occcocormrirrre 5,957,580 | .......5,000,000 | ....... 5,816,520 5,897,681 1,331 5,899,011 | coooocccerrrs | e 58,569 58,569 8,849 | 09/01/2021.
135087 D5 0 |CANADA GOVT - | 06/05/2020. | VARIOUS 36,607,287 | .....34,825,000 | .....35,323,044 | .........35,249,036 |.... (3,250) 35,245,787 1,361,500 |.....1,361,500 | .....174,024 | 06/01/2025.
135087  EB 7 |CANADA GOVT...oooooocvrriiirirnes . | 08/24/2020. | VARIOUS _p ] ...29,765,432 | ....29,000,000 | .....29,118,360 | ... 29,110,376 | ... (3,190) 29,107,185 | coovcccvrreercs | e 658,247 | ... 658,247 | ....127,558 | 06/01/2026.
135087 F8 2 |CANADA HOUSING TRUST...ooovvrrsvvrrsnverrnen .| 12/09/2020. | RBC DEXIA . . 3,605,455 | ... 3,500,000 | ...... 3,626,175 | oo o , (5,955) 3,620,220 | oo | e (14,765) | ........ (14,765) | ........ 7,863 | 12/15/2025.
135087 G3 2 | CANADA GOVT | 07/02/2020. | DESJARDIN..... 2,510,250 | ... 2,500,000 | ... 2,425,850 2484812 | oo | oo 12,853 | ovvveeeeeeeesse | coereiis 12,853 2457465 | coovvoecens | e 52785 | ... 52,785 | ... 10,599 | 03/01/2022.
135087 G7 3 |CANADA GOVT .| 01/22/2020. | SCOTIA MCLEQD.... 7.877.680 | ......8,000,000 | ... 7.870.720 7.877.420 2,854 . 2,854 | oo | v 7,880,273 |.... .(2,593) .(2,593)| . 09/01/2022.
135087  J9 6 [CANADA GOVT.....oooiereireieneieneieseiinenes .. [ 01/07/2020. | DESJARDIN. ......cooirrrriimmrriinsnsirinssnens . . 4,279,109 | ....... 4,295,000 | ....... 4,333,483 (164) N (52,444) | ........ (52,444) 09/01/2024.
135087 K5 2 |CANADA GOVT.....ooooivvmrirerireenns .| 12/01/2020. | RBC DEXIA . N 9,337,119 | ....... 9,000,000 | ....... 9,223,770 (20,554) 9,203,216 | oooovverrierie | s 133,903 | ....... 133,903 03/01/2025.
13500 DB 6 |CANADA HOUSING TRUST... .| 01/10/2020. | SCOTIA MCLEOD.... 5,003,950 | ... 5,000,000 | ..... 5,181,850 (1,420) 5,088,015 5,935 5935 | ...... 43,925 | 03/15/2022.
13509P DL 4 | CANADA HOUSING TRUST... - | 03/06/2020. | VARIOUS | 24,922,140 | ....24,000,000 | .....24,147,290 . TRIZKLS) ) AN 24,085,631 |.... ] 836,509 | ...... 836,509 | ....123,682 | 12/15/2022.
13509P DV 2 | CANADA HOUSING TRUST... - | 08/25/2020. | RBC DEXIA . - 6,560,902 | ..... 6,200,000 | ...... 6,316,126 | ..........5,272,665 | .ooooccrrrirns | oorre(12381) | o | (12,380) | oo | e 6,260,324 | .. ] 300578 | ..... 300,578 | ....138,315 | 09/15/2023.
13509P DY 6 | CANADA HOUSING TRUST... o | 0710212020, | SCOTIA. oovvsvvsvvsvvsvssvsssssessvsnes | 5,416,400 | ....... 5,000,000 | ...... 5,326,700 (27,255) 576,916 | .o [ 239,484 | ....... 239,484 | ....127,510 | 09/15/2023.
13509P  FL 2 | CANADA HOUSING TRUST... | 06/11/2020. | NATIONAL BANK o N 3,198,510 | ...... 3,000,000 | ... 3,153,750 (6,123) 347,627 | oo | o 50,883 | ......... 50,883 | ....... 14,367 | 09/15/2026.
13509P FR 9 | CANADA HOUSING TRUST... .1 01/10/2020. | DESJARDIN........ovvvrrrrirrnnrriisncriionns . . 4943350 | ...... 5,000,000 | ....... 4,810,450 1,833 [ v | v 4,899,279 | .ooevvevrerrens | v 44,071 | ... 44,071 | ......... 4,726 | 12/15/2021.
13509 FV 0 | CANADA HOUSING TRUST... .| 01110/2020. | RBC DEXIA ) o 7,464,000 | ... 7,500,000 | ...... 7,289,380 2,208 [ oo | oo 7,378,494 | ... 85,506 | ........ 85,506 | ....... 9,247 | 12/15/2021.
13509P FY 4 | CANADA HOUSING TRUST... 01/10/2020. | SCOTIA MCLEOQD.........c.ovvvmirircrirriineas . ) 12,993,240 | ... 13,000,000 | ..... 12,649,940 . 3274 o] 12,771,278 06/15/2022.
13509P  GU 1 | CANADA HOUSING TRUST... | 111812020, | RBC DEXIA. .o | 10,666,030 | .....10,000,000 | .....10,170,100 ) IS B (17,988) | oo | o 10,122,446 12/15/2023.
563469 TR 6 |MANITOBA PROV CDA «+ [ 10/01/2020. [ VARIOUS........corivivicrminiisneiccinninnnas . N 3,743,172 | ... 3,600,000 | ....... 3,884,252 3,730,062 | covvvveeccceeeeenes | e (28,891) (28,891) 3,701,171 12/01/2021.
563469 UA 1 | MANITOBA PROV - | 1111912020. | RBC DEXIA . . 6,263,040 | ... 6,000,000 | ... 6,206,820 6,185,793 | coovevereres | e (CZXC[0)) IS - (34,610) 6,151,183 | ..oovccocecn [ o 111,857 | ...... 111,857 | ....111,501 | 06/02/2023.
68323A AD 6 |PROVINCE OF ONTARI - |1 01/07/2020. | RBC DEXIA . N 5,359,068 | ... 5,200,000 | ... 5,616,364 5,360,556 | cooccccrrrecces | e (2,452) . (2,452) 5,358,104 964 | oo 964 | ... 21,655 | 06/02/2021.
68323A AW 4 |ONTARIO PROV.....oovoiiivrmiciiirrsssisnnssinicnes | 07102/2020. | BMO CAPITAL...coovsvesvrsvssosvs . . 5468,892 | ... 5,200,000 | ... 5472376 | .......... S (29,600) (29,600) 5,312,233 | coovvccvcrer | o 156,659 | ... 156,659 | ... 97,158 | 06/02/2022.
68323A CX 0 |ONTARIO PROV. .. 105/12/2020. |[RBC DEXIA.........oorvocreervecvveciiiann | 4,289,264 | ....... 3,975,000 | ....... 4,298,605 | ovvvveereererecereeesen | creeeeereereeessnes | veerneen (4,042) (4,082) | oo | i 4294563 | .oovooeeverer | e (GIVLLE) ) I— (5,299) | ....... 46,437 | 06/02/2025.
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68323A EA 8 |ONTARIO PROV......ooocrirrsscrrsirnssirinsines | 07/09/2020. | DESJARDIN SRS DO 4,065,320 | ....... 4,000,000 | ...... 3,940,440 | ........ 3,954,491 | ... ..10,690 3,965,181 | .oococeriicr | oo 100,139 | ....... 100,139 | ....... 45,345 | 03/08/2022.
748148 RY 1 |QUEBEC PROV. .. 107/02/2020. [ SCOTIA.......oovierriirnenrieneenes . 14,521,325 | ... 13,725,000 | ..... 13,867,720 13,855,785 | ... ) :(15,608) | oo | s 13,840,180 | ...oovvveeeercrens | 681,145 | ....... 681,145 | ..... 268,625 | 02/22/2024.
74814Z EH 2 |QUEBEC PROV - 01/07/2020. | RBC DEXIA 3,138,000 | ... 3,000,000 | ... 3,252,020 3,122,562 ) (1,381) 3,421,181 | oo | e 16,819 | ......... 16,819 | ....... 13,623 | 12/01/2021.
748142 EP 4 |QUEBEC PROV o [ 11119/2020. | RBC DEXIA....ovvcvcovvcvrnssivmsisrnssineen | | 7485940 | ... 7,000,000 | ...... 7,169,960 ) (29,348) | oo | e, 7,094,351 | cooorveeeeecs | oo 391,589 | ....... 391,589 | ....257,753 | 09/01/2023.
74814Z EV 1 |PROV OF QUEBEC .| 05/12/2020. | RBC DEXIA . 300,033 | ....... 275,000 | ......... 290,895 | oo ) . (572) 290,323 | oovveeesersesie | ol 9,710 | oo 9,710 | oo 1,533 | 09/01/2025.
1099999. Total - Bonds - All Other Government.............. +[....237,941,048 |....229,795,000 |....232,798,620 | ....... 211,438,189 | oo, 0] . (213,971) 0 (213,971) 0| 231,817,409 | ..ccoovvevne. 0].6,123,638 |....6,123,638 | ..2,029,517 XXX
Bonds - U.S. States, Territories and Possessions
882723 MU 0 |TEXASST.. - | [ 04/0972020. [ABN AMRO....cccvsvisvsvissvicisiciis [ T 2,113,346 | ...... 2,075,000 | ...... 2,479,148 2,125,766 ..(19,278) 2,106,488 6,858 6,858 | ....... 55,622 | 10/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............ccouvrrriiins wovrieecvvisesssisssssiss s sssssssssssssnnes | 2,113,346 | ....... 2,075,000 | ....... 2,479,148 | ........... 2125766 | voocovvr 0 ...(19,278) 0 2,106,488 0 ...l 6,858 | ... 6,858 |....... 55,622 XXX
Bonds - U.S. Political Subdivisions of States
366119 X3 4 | GARLAND TX | 04/21/2020. | ZERO STAGE CAPITAL ..o U DO 1,343,901 | ...... 1,300,000 | ....... 1,473,056 1,347,748 | ... (13157) .. N 1,334,692 9,309 9,309 | ... 44,778 | 02/15/2021.
864813 Q3 7 |SUFFOLKVA | 04/14/2020. | ABN AMRO 1,716,203 | ....... 1,440,000 | ....... 1,734,062 | ...........1,629,934 | ... ..(10337) .. 1,619,597 [ coovierssenis | e 96,696 | ....... 96,696 | ....... 51,000 | 02/01/2025.
2499999. Total - Bonds - U.S. Political SUbdIVISIONS Of SteS.........c.cccovoiivrrriciis e | 3,060,194 | ....... 2,740,000 | ....... 3,207,118 | ..ovvveve 2,977,682 (23,494) 0 2,954,189 0]...106,005 | ....... 106,005 | ....... 95,778 XXX
Bonds - U.S. Special Revenue and Special Assessment
03588H HE 9 |ANNE ARUNDEL CNTY MD . | 04/20/2020. | ZERO STAGE CAPITAL...occcccvvmevevennss | i | 100002,157,940 | ......2,000,000 | ... 2,305,200 2133154 | cooooeeeeeeccces | e (17,887) | oo | cereers (17,887) 2,415,266 | covvocecccrrens | e 42,674 04/01/2022.
052414 LN 7 |AUSTIN TEX ELEC UTIL SYS.... .| . | 12/17/2020. | ISSUE CALLED at 100.000... 383,768 022) (3,022) 356,362 .(6,362) 11/15/2022.
091156 MG 1 |BIRMINGHAM JEFFERSON AL CIVIC CTR AUTH| .. | 07/31/2020. | ZERO STAGE CAPITAL....oocovcvvvcmee | | 4ogeoea | 4445000 | ... 1,329,208 ) ) TCIEL)) P B 1,296,649 | oo | o (11,386) 07/01/2031.
115065 WG 5 |BROWARD CNTY FLA SCHBRD......oooocccceceereee .| 02/27/2020. | ABN AMRO T 2,026,100 | ...... 2,000,000 | ..... 2,283,640 2,022,992 | coovveeeereres | e (7,792) (7,792) 2,015,200 | cvvoovccrrreeers | o 10,900 07/01/2020.
13068L GE 9 |CALIFORNIA ST PUB WKS BRD..........ccccccooorn. .| 04/20/2020. | ZERO STAGE CAPITAL......cooocccerrrrrrree . 278303 | o 250,000 | oo 284,950 | oo 267,653 917) 917) 266,735 | oo | o 11,567 06/01/2025.
155048 CT 6 | CENTRAL PUGET SOUND.....ccoovvvriirrriirrs - | 09/22/2020. | ZERO STAGE CAPITAL... 1,053,370 | ....... 1,000,000 | ....... 1,152,980 4,059,100 { v | e (23,332) (23,332) | oovveeeseen | oo 1,035,769 | coccooververres | e 17,601 11/01/2021.
176553 HB 4 |CITIZENS PROPERTY INSURANCE CORP FL.... | .. | 04/13/2020. | ABN AMRO ..983,459 850,000 974,449 ) (3,551) 918,847 | oo | e 64,612 06/01/2025.
207740 5L 5 |CONNECTICUT ST HEALTH &E... .| 02/27/2020. | ABN AMRO 506,695 500,000 | ... 528,310 ) (605) 501,181 5,514 07/01/2020.
240523 XY 1 |DEKALBCNTY GAWTR & SEW... - | 0411412020, | ABN AMRO oo | 1,277,239 | ... 1,255,000 | ....... 1,462,364 ) (9,488) [ .covvovcceen | o 1,270,060 | oo | oo 7,179 10/01/2020.
3128K7 U5 5 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 132,651 | ... 132,651 | oo 126,785 505 132,651 09/01/2035.
3128KG FP 8 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 1,365 1,403 0) 1,365 11/01/2036.
3128LB AZ 1 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 5724 (12) 5373 05/01/2038.
3128M4 CP 6 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. ..37,558 76 38,379 12/01/2036.
3128MJ ZB 9 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN....ovoovvcccevees | | 4447906 | o 4147206 | ...... 4026,677 21,600 [ oo | eeveersss 4,147,206 12/01/2046.
3128MM CK 7 |FHLMC . [ 09/01/2020. | VARIOUS.......ovvvcsvervrssscrmessssimmssssins | L gagoe | 20006 | 79,242 0 79,026 09/01/2020.
3128P7 BH 5 |FHLMC .. | 12/01/2020. | MORTGAGE PAYDOWN.......cccoommmmmccec | ol 687 | o 88817 | o 69,304 (65) 68,417 12/01/2025.
3128P7 CB 7 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN. ..o | | queaoa | qqpaon | 119,504 (281) 116,323 02/01/2026.
3128PE 4N 5 |FEDERAL NATLMG....ooooiiicomrsrvernsssneenessnneen .. 12/01/2020. | MORTGAGE PAYDOWN........ccommmmrecec | L 73866 | o 73,866 | oo 75,228 (110) 73,866 10/01/2021.
31292L DN 2 |FHLMC . | 12/01/2020. | MORTGAGE PAYDOWN......cccococvimeec | | ogqegas | og55g5 | 987,665 (5,167) 905,595 07/01/2041.
312942 CB 9 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.....ooccccrvvmecn | | 900401 | 999401 | ... . 960,934 (6,964) 929,491 09/01/2040.
312045 TE 8 |FEDERAL NATLMG... .| 12/01/2020. | MORTGAGE PAYDOWN......ovvvvvvivieneees | | paggag | eqggag | 653,267 (7,682) 617,837 02/01/2041.
312965 M3 7 |FHLMC .. | 12/01/2020. | MORTGAGE PAYDOWN.. 23589 | 24,028 (40) 23,589 01/01/2034.
31297C HD 5 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 168,621 | ....o.... 168,621 | ......... 168,234 23 168,621 07/01/2034.
31297S R6 4 |FHLMC . [ 12/01/2020. | MORTGAGE PAYDOWN......ooccccmmevicces | | 8312 | o 8312 | .. 8068 10 8,312 08/01/2030.
31307G MD 8 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 408,381 | ..........408,381 | ......... 430,938 (3,003) 408,381 03/01/2029.
313076 TL 3 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 569,018 | ........ 569,018 | ... 600,448 (5,122) 569,018 03/01/2029.
31307Q  6A 0 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.........cccoonvurnnns . 2,000,073 | ....... 2,000,073 | ....... 1,971,047 5.151 2,000,073 06/01/2031.
3132GG  AX 3 |FEDERALNATLMG................... . [ 12/01/2020. | MORTGAGE PAYDOWN.....ooccccsivime | | 126,089 | ... 126,089 | oo 133220 (481) 126,089 08/01/2041.
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3132HM  TF 8 |FEDERALNATLMG......ooroooss . [12/01/2020. | MORTGAGE PAYDOWN............oo. 442472 | o 442472 | 474,506 446624 | . (4,452) 442172 0l 11,279 | 09/01/2042.
313209 D3 9 |FHLMC PC..ovoiociivrriisinrnssssnrsssssesssssnicnnes - 12/01/2020. | MORTGAGE PAYDOWN.. 1,641,474 | ... 1,641,474 | ... 1,698,926 4,854,708 | oo | e (13,238) [ | o (13,238) | covveeverrssres | evvveenes 1,641,474 0 | 26,848 | 04/01/2043.
3132LQ QA 8 |FHLMC .| 12/01/2020. | MORTGAGE PAYDOWN.. 2,608,685 | ... 2,608,685 | ... 2,589,935 2,607,012 1673 2,608,685 0| 63,534 | 01/01/2038.
3132M5 G2 2 |FHLMCPC..... | 12/01/2020. | MORTGAGE PAYDOWN.. 741,650 | .......... 741,650 | .......... 795,420 | oo 747,326 | oo, (5,675) 741,650 0. 18,631 | 02/01/2044.
3132M6 YN 4 |FHLMC PC - | 12/01/2020. | MORTGAGE PAYDOWN.. 497126 | .......... 497126 | .......... 526,876 | ....ovoo.. 499,553 | .ooccccvvrrree (2,427) 497,126 (o 4,211 | 05/01/2044.
3132MA BV 2 |FHLMCPC.... - | 12/01/2020. | MORTGAGE PAYDOWN.. 157,175 | oo 157,75 | .. 166,728 | oo 157,754 (579) 157,175 0 2,249 | 10/01/2044.
3132QT QZ 2 |FEDERAL NATL MG... .| 12/01/2020. | MORTGAGE PAYDOWN.. 2,597,319 | ...... 2,597,319 | ...... 2,732,258 2,625,428 (28,109) 2,597,319 0. 60,535 | 10/01/2045.
3132WG FY 8 |FEDERALNATLMG.. - | 12/01/2020. | MORTGAGE PAYDOWN.....covvovveemneccc | ], 2,039,915 | ... 2,039,915 | ... 2,032,584 2,038,053 1,862 2,039,915 0 ... 41,909 | 09/01/2046.
3132WN  JR 4 |FHLMC - [ 12/01/2020. | MORTGAGE PAYDOWN.....ooocvesvene | 2,703,828 | ... 2,703,828 | ... 2,856,130 2,736,718 | oo | eereee(32,889) | s | e (32,889) 2,703,828 0| 71,849 | 05/01/2047.
3133A2 W5 5 |FHLMC .. [ 11/01/2020. | VARIOUS..........cooooevvissnrisscsiisscsissisieans | 9043303 | 9943303 | 2,291,653 | ..ovveeeeeeeeeeeeneeeons | eereereesneernnne | eeeereed(12,089) | oo [ v, (12,069) 2,213,323 0. 25,145 | 03/01/2050.
3133AA HV 7 |FHLMCPC .| 11/01/2020. | VARIOUS 32,486 (16) 31,430 0 56 | 09/25/2050.
3133AB SA 9 |FHLMCPC..... .| 11/01/2020. | VARIOUS ..10,453 0) 10,350 0 13 | 11/25/2050.
3138E8 K6 8 |FEDERALNATLMG...ooooooiiicerrrrrrisssssinnrnrnnnes .| 11/01/2020. | VARIOUS R I 1,417,589 | ...... 1,417,589 | ... 1,456,573 . LA ) ) R B 1,417,589 0. 34,019 | 04/01/2042.
3138LR - 7M 8 | FNMAPASS-THRU......c.coooovvviriiins o | 110172020, | VARIOUS....ooovcossnsissssnson . 1,067,938 | ....... 1,067,938 | ....... 1,149,535 1,081,428 | oo | e (13.490) | | e TCETLE10)) DO 1,067,938 0. 28,748 | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG... - | 11/01/2020. | VARIOUS 512,268 512,268 | .......... 537,321 | coooeeeen 514972 | e, (2,704) 512,268 0. 10,050 | 11/01/2042.
3138WJ U8 9 |FEDERAL NATLMG... .. 11/01/2020. | VARIOUS..... ..654,964 654,964 | . 629,277 2,642 654,964 0 9,840 | 02/01/2032.
3138XC F3 1 |FNMAPASS-THRU | 11/01/2020. | VARIOUS 583,785 | ..o 583,785 | ......... 606,680 | -...oor..585,981 | oo (2,196) 583,785 0 09/01/2043.
3138Y5 5D 4 |FNMA PASS-THRU - | 11/01/2020. | VARIOUS N IS B 1,420,481 | ...... 1,420,481 | ...... 1,463,983 (GR35 PSR - 1,420,481 0 10/01/2029.
31402R DD 8 |FNMA PASS-THRU .. [ 11/01/2020. | VARIOUS.........coovvvvirrerrissnrviiesrionns . 87,233 | 10000 87,233 | oo 86,163 90 87,233 0 05/01/2035.
31403 W5 1 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS 143,302 | ......... 143,302 | .......... 147,915 (418) 143,302 0 11/01/2033.
314058 EF 7 |FEDERALNATLMG.........coooeicoeorscirreessssrsrenn [ 11/01/2020. | VARIOUS......covvvccvreensscrmccessiiinensscie | | geagg | seang | sa4gs | 56,551 149 56,700 0 08/01/2035.
31406V DP 8 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS 8,212 ®) 8,204 0 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU....ccccoooocrrrrsceoe .| 11/01/2020. | VARIOUS 3,740 @ 3,737 0 . 06/01/2035.
31409X PU 7 |FEDERAL NATLMG... .| 11/01/2020. | VARIOUS . 8,071 5 8,076 0| 257 | 02/01/2036.
31406V NB 7 |FEDERALNATLMG... | 10172020, | VARIOUS....oovvsvcsisssssscsse | 6,884,336 | .......6,884,336 | ...... 6,910,690 8,894,361 | coovvvvrerrriens | wererrn(10,025) v | o (10,025) 6,884,336 0 |....154,848 | 09/01/2047.
3140H1 E5 5 |FEDERALNATLMTG .| 11/01/2020. | VARIOUS 43 517,854 0 3,649 | 11/01/2037.
3140JH SN 4 |FEDERAL NATLMG... | 11012020, | VARIOUS......covvvvevvvremscvrrmssscivnenssse | | peoaess | 5504557 | .. 5581535 | ... 5537292 | | . (32738 | (32,735) 5,504,557 09/01/2038.
3140KK WG 5 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS (51) 83,239 08/25/2050.
314100 5Y 2 |FEDERAL NATL MG... .| 11/01/2020. | VARIOUS ) 3,604 08/01/2036.
31410P A8 6 |FEDERAL NATLMG... .| 11/01/2020. | VARIOUS. @ 3,519 08/01/2036.
314100 YW 6 |FHLMC .| 11/01/2020. | VARIOUS ) 4280 09/01/2036.
31411C KH 3 |FEDERAL NATL MG... .| 11/01/2020. | VARIOUS ) 1,675 11/01/2036.
31411K R4 7 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS 0] 113,190 01/01/2037.
31411N  5C 7 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS ) 21,195 02/01/2037.
31411W AU 1 |FNMA PASS-THRU. ..cccccooooovresseo .| 11/01/2020. | VARIOUS. (14) 40,087 04/01/2037.
31412A U9 3 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS ) 4,567 07/01/2037.
31412R D5 3 |FEDERALNATLMG........ooomrscevvorsssivenssssisnoes .| 11/01/2020. | VARIOUS (234) 722,985 03/01/2040.
31419A DS 3 |FNMA PASS-THRU .| 11/01/2020. | VARIOUS (428) 77,700 09/01/2039.
31419) SH 2 |FEDERALNATLMG...oooccocoroccccoerescceerssrree .| 11/01/2020. | VARIOUS 615 680,837 11/01/2040.
31419K  GD 1 |FNMA PASS-THRU......ooooociceeessccceee, .| 11/01/2020. | VARIOUS 1,381 663,824 11/01/2040.
31419L QD 8 [FNMAPASS-THRU.......ooooccierrscrrrern, .| 11/01/2020. | VARIOUS . (1) 16,224 12/01/2040.
349515 PM 2 |FORT WORTH TEXWTR & SWR.....cccoccooorrrvrr .| 04/15/2020. | ZERO STAGE CAPITAL....ccccccomvevevienne | | 2,067,720 | ......2,000,000 | ......2,414,300 | ..rro....2,054,560 | oo | oo (14180 | oo | (14,181) 2,040,379 02/15/2021.
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495098 YU 3 |KING CNTY WASH SCHD.....oovmvirvrssirrssinnnns - | 04/15/2020. | ZERO STAGE CAPITAL....c...cooovvvrsvvnes . - 1,876,425 | ....... 1,500,000 | ....... 1,803,735 774645 | ... 303) TR0k P 1,765,342 | coovoreeeree | o 111,083 | ....... 111,083 12/01/2027.
56036Y DB 8 |MAIN STREET NATURAL GAS INC GA GAS REV|.. | 09/15/2020. | MATURITY. . . 1,000,000 | ....... 1,000,000 | ....... 1,407,000 | vrrvoos1,020,433 | oo | e (20,433) (20433) | v | e 1,000,000 0 09/15/2020.
59261A E7 8 | METROPOLITAN TRANSN. - || 04/03/2020. | ABN AMRO.d.... . 597,648 | ....... 600,000 | ......... (7 ((J (TN DN B (5,258) (5,258) 661,012 | oo | o (63,364) | ....... (63,364) 02101/2023.
59447T FN 8 |MICHIGAN ST FIN AUTH REVENUE MUNICIPAL|... | 10/13/2020. | ZERO STAGE CAPITAL......ovvovmmsenec | 1,343,420 | ... 1,300,000 | ....... 1,504,438 | oo o (B30,071) | ovverresrees [ v (30,071) | oo | v 1,327,468 | oo | o 15,952 | . 15,952 07/01/2021.
60636S EF 7 |MISSOURISTDEV FIN | 07/07/2020. ZERO STAGE CAPITAL...oocccovvssvvesvns | 653,726 | ... 585,000 | ......... 681,502 | ..o 628422 | coooovveesen | e (6,383) . (6,383 622,039 | oo | o 31,687 | ....o. 31,687 06/01/2023.
613340 5V 6 |MONTGOMERY CNTY MD - 09/01/2020. | ZERO STAGE CAPITAL..cocovvvsvvrsvenns |, 1,154,790 | ....... 1,000,000 | ....... 1,178,510 RIRT0< N X T8 D [T TC:)) I B (17178) | oo | e 1,086,533 | coovorsccrrre | o 68,257 | ........ 68,257 12/01/2023.
665444 JD 8 |NORTHERN MUN PWR AGY MINN.......cc..cesvv - | 01/01/2020. | MATURITY. 1,000,000 | ....... 1,000,000 | ....... 1,058,040 | .rr0ee,000,000 | coooreoerser | oo 0N DO D 1,000,000 0 01/01/2020.
71883R  NU 3 |PHOENIX AR CIVIC IMPT CORP WTR SYS.. | 021412020, | ABN AMRO ..o | 1,826,460 | ....... 1,800,000 | ....... 2,004,750 | ........... 1,830,471 | oo (8,046) | oo | e 1,822,125 | cooceeeeeres | e 4335 | ... 4335 07/01/2020.
725304 SA 8 |PITTSBURGH PAWTR & SWR A - [ 04/13/2020. | ABN AMRO..oocccovvsvomsveensvvnsscensnns | 2,627,375 | ...... 2,500,000 | ... 2,841,475 T 00721 IS IS CLCY:: - | IS D (13,686) 2,566,916 | vovvveressrns | o 60,459 | ........ 60,459 09/01/2021.
736754 NW 8 |PORTLAND ORE WTR SYS... | 04/13/2020. | ABN AMRO...coosvosvesivssvessssnese | 2,490,977 | ..... 2,225,000 | ... 2,629,416 2,439,810 | oo | eeeee(18538) | oo | oo (18,534) 2,421,276 | oo | e 69,701 | ........ 69,701 04/01/2023.
744400 BD 5 |KENTUCKY INCKY PUB - | 04/07/2020. | ABN AMRO 509,190 | ......... 500,000 | ......... 528,620 (149) 527,778 | oo | oo (18,588) | ........ (18,588) 01/01/2049.
765433 KD 8 | RICHMOND VA PUBLIC UTILITY REVENUE...... | 04/16/2020. | ZERO STAGE CAPITAL... 1,219,620 | ... 1,000,000 | ....... 1,207,860 (3515 PSS 1,136,389 | oo | o 83,231 | oo 83,231 01/15/2026.
783186 QK 8 |RUTGERS STUNIVN ..o - | 04/13/2020. | ABN AMRO e - 1,114,880 | ....... 1,000,000 | ....... 1,174,760 TR ) ) P B 1,059,539 | ... ] 55,341 | 55,341 05/01/2023.
79467B CV 5 [SALES TAX SECURITIZA........coovereriiriereierans .. | 06/02/2020. | ZERO STAGE CAPITAL.......coceverrrirenns . . 1,392,054 | ....... 1,170,000 | ....... 1,513,173 TCJRKEN I B 1,503,842 |.... | (111,787) | (111,787) 01/01/2030.
880443 JE 7 |TENNESSEE STENERGY.....oooiiiiiiiimsiiisiinis | 03/25/2020. | ABN AMRO ..o | 1,210,598 | ....... 1,255,000 | ....... 1,328,041 1,314,942 T CCT:) N I 1,312,584 | oo ....(101,986) | ......(101,986) 11/01/2049.
89602N 2C 7 |TRIBOROUGH NY BRIDGE & TUNNEL AUTH..... | .. | 02/18/2020. | PRIOR YEAR INCOME.... R T T 0 0 01/01/2033.
928186 KN = 2 |VIRGINIASTATE......oooiirrrsresvrs | 04121/2020. | ZERO STAGE CAPITAL.........oocccrrsccr . 636,900 | ..........500,000 ceeereesn 832,535 | e | e (5,433) (5,433) 627,102 | oo | e 9,798 | oo 9,798 11/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES......cc..  wovursivnsinssiosssonssssssss oo | 80,052,161 | ....77,797,009 | ....83,262,625 | ......... 75,555,517 | .ovovvcennd 0] (417,029) | oo [ (417,029) | .ovoeend [ 79,668,402 | .....oovvven 0...383,759 | ...... 383,759 XXX
Bonds - Industrial and Miscellaneous
00104U  AC 2 |AEP TEXAS CTR FDG... | 12/02/2020. | MORTGAGE PAYDOWN.. 1,087,866 | ...... 1,087,866 | ...... 1,082,218 1,087,036 830 X I D 1,087,866 03/01/2026.
00110A  AE 4 |AEP TEXAS CTRFDG... |+ [ 07/01/2020. | VARIOUS....cccosvsivs ..786,693 786,693 | .........890,438 (20,036) 786,693 07/01/2020.
00206R AZ 5 |AT&TINC .. | 06/29/2020. | ISSUE CALLED at 103.874... 519,372 500,000 | oo 498,525 84 LT R 196 08/15/2021.
00912X  BH 6 |AIR LEASE CORP - | 06/04/2020.| T D SECURITIES 1,672,921 | . 2,000,000 | ... 1,975,500 . 2,020 [ i | 1,977,763 | oo .-(304,842) 12105/2024.
02582) HE 3 |AMERICAN EXPRESS CREDIT ACCT... | 04/15/2020. | ISSUE CALLED at 100.00 7,000,000 | ..... 7,000,000 | ..... 6,998,703 | ...r00e6,999,312 | oo | e 67 67 6,999,379 621 11115/2022.
037411 BE 4 | APACHE CORP..... | 05/08/2020. | CITIGROUP..... 240,750 | oo 300,000 | oo 290,532 | oo 291,469 287 287 291,756 | oo | (51,006) 10/15/2028.
04365T AC 1 |ASCENTIUM EQUIPMENT RECEIVABLE.. . | 05/11/2020. | CORPORATE REORG. 3,000,000 1000,000 | .......2,999,645 2,999,723 22 2999 746 04/10/2024.
04365U AE 4 | ASCENTIUM EQUIPMENT RECEIVABLE............ | .. | 08/11/2020. ] VARIOUS 3,750,000 | ...... 3,750,000 | ...... 3,749,032 | ...... 3,749,147 | oo 55 3,749,202 05/12/2025.
05522R CW 6 |BANK OF AMERICA CREDIT CARD TRUST........|.. | 03/16/2020. | ISSUE CALLED at 100.000... 5000000 | ... 5000000 | ... 4,998,562 55 4.999332 | o 081152022,
124857 AE 3 |CBS CORPNEW -+ | 05/04/2020. | ISSUE CALLED at 103.019... 423408 | ......... 411,000 | ... 413,063 (88) 411,206 (206) (206)| ......25,123 | 02/15/2021.
124857 AS 2 | CBS CORP. -~ | 05128/2020. | CORPORATE REORG. 508,225 | ..o 500,000 | ... 497,130 208 498,558 9,667 9,667 9,826 | 02/15/2023.
125523 AF 7 |CIGNA CORP.. |- | 03/16/2020. | CORPORATE REORG 180470 | ... 167,000 | ..o 165479 | v 68 165,893 | e | 14,577 | 14,577 4,245 | 07/15/2023.
126408 GZ 0 |CSXCORP | 12130/2020. | ISSUE CALLED @t 109.357...oovsvvsvvcvnc | s | s 1,093,570 | ... 1,000,000 | ........ 995,790 | vvorrnn 998,161 454 454 998,615 | ovvrerreos | oo 1,385 | oo 1,385 | ....136,634 | 11/01/2023.
126650 CC 2 |CVS CAREMARK CORPORATION....occoovsvsvs | 08/27/2020. | TENDER EX S PR B 1,108,360 | ...... 1,000,000 | ... 995,600 | ..o 998,059 303 303 998,363 [ rvcvrvrvre | o 1,637 [ o 1,637 | ....137471 | 12105/2023.
14041N  EV 9 |CAPITAL ONE MULTI-ASSET EXECUTIION .| 05/15/2020. | CORPORATE REORG..........oosrrorre
TRUST L | 4,500,000 | ......4,500,000 | ......4,499,797 LT S B 4,499,924 76 0311512023,
15189W AG 5 |CENTERPOINT ENERGY RES CO ...|..|10/15/2020. | ISSUE CALLED at 100.000... 227,000 | .......... 227,000 | .......... 226,837 15 226.995 5 01/15/2021.
15200W AC 9 |CENTERPOINT ENGY TRANS 20.. .| 10/15/2020. | MORTGAGE PAYDOWN.. 502153 | o 502153 | o 502,150 578 502,153 10/15/2025.
19122T AE 9 |COCA COLA ENTERPRISES INC.. .| 02/06/2020. | ISSUE CALLED at 102.457... 1024574 000,000 | ........982,460 190 996,900 | oo o 3.100 0811912021
198280 AD 1 |COLUMBIA PIPELINE GROUP... .| 06/01/2020. | MATURITY. 1,000,000 | ....... 1,000,000 | ..oo..... 998,200 [T Y T 1,000,000 06/01/2020.
20030N  BR 1 | COMCAST CORP NEW | 09/08/2020. | ISSUE CALLED at 105.716... 528,580 | .......... 500,000 | ......... 507,925 (966) (966) 503,594 | .ovvrcrerss | o (3.594) | .......... (3,594) | .......42,674 | 03/01/2023.
205887 BR 2 | CONAGRAFOODS INC.. +| 12/23/2020. | ISSUE CALLED at 105.879... 389,635 | ......... 368,000 | ... 348,400 2,294 2,294 362,802 | oo | o 5198 | oo 5198 | ...... 38,252 | 01/25/2023.
216871 AE 3 |COOPERUSINC... - | 1211512020. | MATURITY... 500,000 | ....... 500,000 | ........ 497,615 269 269 500,000 0 19,375 | 12/15/2020.
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22160K AH 8 |COSTCO WHSL CORP.......coceveeeeiieveceeeeeeae .. 1 05/28/2020. | ISSUE CALLED at 103.340...................... T 1,033,403 | ....... 1,000,000 | ......... 997,040 179 179 999,231 | ovvveeervceeenne | e, 769 | oo, 769 | .. 51,001 02/15/2022.
23311R AD 8 |DCP MIDSTREAM LLC | 03/15/2020. | MATURITY... 750,000 | ....... 750,000 | ....... PZERTE TN IO X1 - T IS R 21 21 750,000 0 20,063 | 03/15/2020.
254683 CB 9 | DISCOVER CARD EXECUTION NOT. - | 08/17/2020. | VARIOUS..... 5,000,000 | ....... 5,000,000 | ....... 4,998,897 124 L7710 DS B 4,999,486 | ..oovooocerecc | o 514 | v 514 | ...... 62,667 | 02/15/2023.
254700 AE 9 |DISCOVERY COMMUNICATIONS - | 05/18/2020. | CORPORATE REORG....cvovvevvvsvveenn | 2,585,525 | ... 2,500,000 | ... 2,535,795 | ovrro 2508177 | oo | v (1,584) (1,584) 2,504,593 | oo | o 80,932 | ........ 80,932 | ...... 46,484 | 06/15/2021.
254700 AQ 2 |DISCOVERY COMMUNICATIIONS - | 05/22/2020. | CORPORATE REORG..oovvvosvvvssvvessn |, 247430 | ......... 237,000 | ......... 236,701 | cooorre236,819 | oo | e 21 21 236,840 | oo | oo 10,590 | ..o 10,590 | ......... 4,700 | 03/20/2023.
36164Q MS 4 |GENELEC CAPITL - | 11/15/2020. | VARIOUS 827,000 | ......... 827,000 | ... 711,816 22,405 22,405 827,000 0 19,368 | 11/15/2020.
406216 BG 5 |HALLIBURTON CO - | 03/05/2020. | CORPORATE REORG 531,546 | ......... 469,000 | .......... 456,056 298 298 458,196 | oo | o 73,350 | ........ 73,350 | ........ 5,446 | 11/15/2025.
438118 AD 6 |HONDAAUTO RECEIVABLES OWNER. - [ 12/16/2020. | ISSUE CALLED at 100.000....vocovvvssveee | s 3,000,000 | ... 3,000,000 | ... 2,999,750 38 2,999,886 | .ovoocervccrrr | e M4 | e 14 | ... 56,100 | 09/15/2023.
44614D  AD 9 |HUNTINGTON AUTO TRUST | 0711512020, | VARIOUS....oosovesvvsosnssssssesssensn | 3,706,356 | ....... 3,706,356 | ....... 3,706,218 | ......... 3,706,296 [ ..oooorscrre 37 3,706,332 24 24 | ... 30,878 | 04/15/2022.
446438 RM 7 | HUNTINGTON NATIONAL BANK - | 03/02/2020. | ISSUE CALLED at100.000...c.coocvwsvess | 2,650,000 | ...... 2,650,000 | ....... 2,646,661 2,649,826 118 118 2,649,944 56 56 | ... 26,500 | 04/01/2020.
50117N  AD 6 |KUBOTA CREDIT OWNER TRUST.... - | 12/15/2020. | MORTGAGE PAYDOWN. ..ccoovevssecse | 1,846,718 | ...... 1,846,718 | ...... 1,837,567 3,454 3454 | oo | e 1,846,718 0 37,955 | 03/15/2024.
534187 BB 4 |LINCOLN NATL CORPIND.....cccoowovvvrrivrriirrnes | 06/16/2020. | ISSUE CALLED at 104.473... 1,044,733 | ... 1,000,000 | ....... 1,003,690 (199) CLT)) P B 1,000,464 | coooeeevcereee | oo T E— (464) | ......92,021 | 06/24/2021.
548661 CQ 8 |LOWES COSINC - | 04/15/2020. | MATURITY. R R 1,000,000 | ....... 1,000,000 | .......... 998,180 | .....0vrrr0999,935 | .ooooociceerecci | o 65 65 | vooreeeersees | oo 1,000,000 0. 23,125 | 04/15/2020.
55616X AF 4 |MACYS RETAILHLDGS INC.......ccccoeveviririerernne .. 1 07/21/2020. | MK TAXES SYS.....cooieiiiecieieeeeeeeieinne . 260,692 | .......... 279,000 | .......... 276,737 | ... . 143 143 278,607 01/15/2022.
57629W CF 5 | MASSMUTUAL GLOBAL FUNDING - | 09/22/2020. | VARIOUS 350,000 | ....... 350,000 | ........ 349,573 | oo 349,895 105 105 350,000 09/22/2020.
65478A AE 3 |NISSAN MOTOR ACCEPTANCE.... .. | 03/16/2020. | VARIOUS..... 2,125,725 125,725 12,125,245 2,125,558 103 103 2,125,661 02/15/2022.
674599 CH 6 | OCCIDENTAL PETE CORP.... | 05/01/2020. | CITIGROUP 357,500 | ... 500,000 | ......... 486,195 | ovvooe 488,114 579 579 488,693 (131,193) 04/15/2026.
693476  BL 6 | PNC FUNDING CORP - | 08/11/2020. | MATURITY. . 500,000 | ......... 500,000 | .......... 497,280 ..499,798 202 202 500,000 08/11/2020.
69353R  FC 7 |PNCBKNAPITTSBURG.........cccovvrverrererrrriinens .. | 04/20/2020. | ISSUE CALLED at 100.000...................... . 2,000,000 | ... 2,000,000 | ..... 1,997,740 | .. 1,999,704 234 23 | 1,999,938 62 62 | ... 16,778 | 05/19/2020.
693628 AW 2 |PSEGPOWER.......coc -~ | 04/15/2020. | MATURITY. 1,000,000 | ....... 1,000,000 | ......... 995,720 | oo 999,844 156 L3N I B 1,000,000 0 25,625 | 04/15/2020.
713448 DC 9 |[PEPSICO INC .. | 09/14/2020. | ISSUE CALLED at 100.000... 1,000,000 ..1,000,000 998,920 999,823 159 159 999,981 19 19 i 10/14/2020.
74005P AY 0 |PRAXAIRINC .. | 12/15/2020. | ISSUE CALLED at 100.965... 1,009,646 | ...... 1,000,000 | ....o.... 995,500 505 999865 | oo 135 | o 135 | .. 60,271 | 03/15/2021.
740189 AL 9 |PRECISION CASTPARTS CORP.......oocoerrcc .| 05/15/2020. | ISSUE CALLED at 100.000... 1500000 | ... 1,500,000 | ... 1,500,240 @ 1,500,005 5) 5)|....14,063 | 06/15/2020,
785111 BR 1 |RAYTHEON CO | 02/15/2020. | MATURITY... 1,000,000 | ....... 1,000,000 | .......... 997,550 ki T R 1,000,000 0 22,000 | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC .| 03/01/2020. | MATURITY... 500,000 | oo 500,000 | oo 499,925 9 500,000 ol . 12,500 | 03/01/2020.
760759 AM 2 |REPUBLIC SVCSINC. .. 1 12/09/2020. | ISSUE CALLED at 110.438... ..502,493 455,000 472,586 (3,563) 464,845 05/15/2023.
760761 AD 8 |REPUBLIC SVCS INC .. | 09/08/2020. | ISSUE CALLED at 105.670... 528,350 500,000 | ........ 499,970 3 499,995 11/15/2021.
76110W MB 9 | RESIDENTIAL ASSET SEC 200. - | 02/25/2020. | VARIOUS 945,066 | ........ 945,063 | ........ 495,837 | ovvviers 613857 | oo | 12,169 | | o 12,169 626,025 |..ooccoocerrn | oo 319,041 | ...... 319,041 | ...... 16,205 | 09/25/2031.
806854 AB 1 |SCHLUMBERGER INVT SA.... | 06/26/2020. | CORPORATE REORG 513,030 | ... 500,000 | ........ 498,395 87 499,775 | oo | o 13,255 | .. 13,255 | ...... 12,925 | 09/14/2021.
822582 AM 4 | SHELL INTERNATIONAL FIN..... [ 08128/2020. | VARIOUS....ooesoesveesssessssessssessne | 1,000,000 | ....... 1,000,000 | .......... 995,280 LE S O B 1,000,000 0. 21,875 | 03/25/2020.
89236T CF 0 | TOYOTA MOTOR CREDIT CORP.. | 031212020, | VARIOUS....cosovvesovssssssssssssssesse | 1,000,000 | ....... 1,000,000 | ......... 999,250 | ..o Y DO 1,000,000 0 10,750 | 03/12/2020.
907818 DG 0 [UNION PAC CORP. .. [ 11/02/2020. { ISSUE CALLED at 100.000.........ccoomevemm | | 1,000,000 | ...... 1,000,000 | ...oo.... 995,250 | oo 999,412 452 999,864 | oo | oo, 136 | o 136 | o, 50,000 |02/01/2021.
913017 BR 9 |UNITED TECHNOLOGIES CORP......cooovsvrve -~ | 02/28/2020. | CORPORATE REORG. .ooovovvesvcsscnn | 1,003,490 | ... 1,000,000 | ......... 995,010 ..999,828 | ... 94 999,922 3,568 3,568 | ..o 16,625 | 04/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP..........ccooeervvncs | 02/28/2020. | CORPORATE REORG 1,039,870 | ....... 1,000,000 | ....... 1,000,920 1,000,301 . TCL) ) S B 1,000,282 | coovceresrere | o 39,588 | ........ 39,588 | ....... 7,492 | 06/01/2022.
925524 BG4 | VIACOM INC - | 06/18/2020. | ISSUE CALLED @t 103.247 .oovovvvesveee |, 1,290,588 | ....... 1,250,000 | ....... 1,229,000 953 1 N Y B 1,247,982 2,018 2,018 | ....... 80,744 | 03/01/2021.
92553P AJ 1 |VIACOM INC NEW. .. | 05/28/2020. | CORPORATE REORG 526,180 | .......... 500,000 | ......... 491,805 379 379 498,508 ; 12/15/2021.
96950F AD 6 |WILLIAMS PARTNERS L P. .. 103/15/2020. | MATURITY ....oovvormrienrisnrisscsissciisenn | 2,000,000 | ...... 2,000,000 | ...... 2,000,690 | ..vvvvrrrr:2,000,022 | oo | e (22) (22) 2,000,000 0 52,500 | 03/15/2020.
98389B AT 7 |XCEL ENERGY INC - | 12/01/2020. | ISSUE CALLED at 102.810. oo oo | 1,387,935 | ...... 1,350,000 | ... 1,349,636 L3N N R 1,349,900 | oo | e L E—— 100 | ... 80,445 | 03/15/2022.
01626P AD 8 |ALIMENTATION COUCHE - 08/21/2020. | MATURITY... 740,000 | ......... 740,000 | ........ 791,622 : (6,354) 740,000 0o 31,184 | 08/21/2020.
035248 AG 1 |ANHEUSER BUSCH INBEV.... | -~ | 10/08/2020. | VARIOUS S IO B 2,827,842 | ..... 2,650,000 | ... 2,629,406 2318 2,318 2,638,445 | oo | e 11,555 | ......... 11,555 | ....239,659 | 05/15/2024.
05590H  AQ 0 |BMW CDAINC...oooconvrsivssvnsorsissssssossins | 10/01/2020. | RBC DEXIA. .o . 2,018,540 | ....... 2,000,000 | ..... 1,936,600 | oo 1,964,782 | oo | o 18,255 | oo | oo 18,255 | coovcereeesces | v 1,983,037 35,503 35,503 | ....... 29,531 | 06/15/2021.
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05590H AR 8 |BMW CDAINC . [10/1972020. [MATURITY ..occco oo B . 500,000 | ... 500,000 | ... 499,845 32 500,000 0 8,900 | 10/19/2020.
06367X  KF 7 | BANK MONTREAL QUE. 07/09/2020. | DESJARDIN 1,386,897 | ...... 1,381,000 | ..... 1,380,738 29 [ o | e 1,380,987 5910 5910 | ...... 22,049 | 10/06/2020.
078132 BG 8 |BELL CANADA.... | 09/14/2020. | RBC DEXIA.. 500,000 | .......... 500,000 | .......... 525,020 | ............508,821 | covcovccernee . (3,691) 505,130 09/29/2021.
12614A DB 3 | CNH CAPITAL CANADA RECEIVABLE.. .| 12/15/2020. | VARIOUS o 1,010,582 | ... 1010582 | ... 1,010,582 | oo 4.010582 | oo o (N T 1,010,582 11/17/2025.
13509P ER 0 | CANADA HOUSING TRUST - | 02/26/2020. | RBC DEXIA S P I 7,880,925 | ..... 7,500,000 | ... 7,398,375 | oo 7,416,227 2,479 2479 [ oo | e, 7,418,706 03/15/2025.
13638Z DB 8 |CANADIAN NATL RESOURCES. .. [08/01/2020. | MATURITY ..o | 2,000,000 | ....... 2,000,000 | ....... 1,999,540 | ..oooo.o.. 1,999,935 | ovvvovvervceeeins | e 65 65 2,000,000 06/01/2020.
31430W AB 0 |FED CAISSES DESJARDINS .| 11/20/2020. | RBC DEXIA 2,582,025 | ... 2,500,000 | ..... 2,500,000 2,500,000 | oo o 0 2,500,000 08/25/2022.
345213 HK 1 |FORD AUTO SECURITIZATION TRUST .| 12/15/2020. | MORTGAGE PAYDOWN.. 214256 | o 214256 | ... 214256 | oo 214,256 | oo 0 214,256 10/15/2023.
36252M BG4 | GMF CANADA LEASING TRUST . | 05/20/2020. | RBC DEXIA N 1,417,240 | ... 1,417,239 | ... 1,417,239 | coovoeee 1,817,239 | oo | oo 0 DTN 1,417,239 . | 03/22/2021.
37638Z BG 8 |GLACIER CREDIT CARD TR.. .| 09/20/2020. | MATURITY. T 900,000 | ..o 900,000 | ... 900,000 | oo 900,000 | oo o 0 900,000 0o 20,133 | 09/20/2020.
448055 AM 5 |HUSKY ENERGY INC .. | 05/19/2020. | RBC DEXIA. 258,419 | ..o 276,000 | .......... 275,587 | oo, 275,780 [ oo | e, 6 6 275,787 | oo | e, (17,368) | ........ (17,368) | ......... 6,778 | 03/12/2025.
47788Z  AA 9 | JOHN DEERE FINANCIAL | 09/15/2020. | RBC DEXIA 2,043,940 | ...... 2,000,000 | ...... 2,001,500 2,000,818 (264) (264) 2,000,554 | ..o | o 43,386 07/23/2021.
47788Z AB 7 |JOHN DEERE FINANCIAL | 11/02/2020. | RBC DEXIA . N 5,142,750 | ... 5,000,000 | ... 5,016,450 . (4,707) 5,008,781 | coovocccccerrc | o 135,969 01/14/2022.
539472 BT 3 |LOBLAW COSLTD .. 1 06/18/2020. | MATURITY ..ovvvirriiieiniieisernniessnienns . ) 700,000 | .......... 700,000 | .......... 811,867 | oooorrreen 710,208 | oo | ereens(10,208) | oo [ v (10,208) 700,000 06/18/2020.
75585R PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST........ .| 12/14/2020. | VARIOUS 41,958 41,958 | o 49,958 | oo 81,958 | oo 0 41,958 11/12/2052.
827314 AJ 4 |SILVER ARROW CANADALP.....c.coooovvmrrrerr. .| 12/15/2020. | MORTGAGE PAYDOWN.. 537,400 537.400 537400 | oo 53400 | 0 537,400 01/15/2023.
86721Z AM 1 |SUNCOR ENERGY INC.. .. | 05/19/2020. | RBC DEXIA. 632,606 650,000 | .......... 648,382 | .vvirrrsss 848,915 | oo | e 45 45 648,960 | ...oveevrrerins | e (16,354) 09/14/2026.
891160 LV 3 |TDBANK -+ |- | 11/20/2020. | RBC DEXIA B 5,169,350 | ... 5,000,000 | ... 4,792,838 | .......... 4,853,358 | .ooccocrrrriiis | oo 35,536 35,536 | covvorccreeerscis | oo 4,888,894 | ...ooovvcrree | oo 280,456 07/18/2023.
949746 RU 7 |WELLS FARGO & CO......oovvvieririiirinrireriveniens .| 10/01/2020. | RBC DEXIA........vvirririerieniierienirnenne . ) 512,828 | cooo... 509,000 | .......... 509,000 | ...oerersse509,000 | .oororrreerrireees | eereererereeeereene 0 509,000 3,828 3,828 | ... 11,930 | 03/15/2021.
25156P AY 9 |DEUTSCHE TELEKOM INT FIN.....ccovvvvrrrieririnns D| 05/26/2020. | CORPORATE REORG 2,319,998 | ....... 2,250,000 | ....... 2,249,888 | .0.0.0.2,249,952 | ooovovvrecereeri | e, 9 9 2,249,961 | covovvvvercviits | . 70,037 | ... 70,037 | ....... 54,109 | 01/19/2022.
3899999. Total - Bonds - Industrial and Miscellanous................... ..124,944,409 |....123,618,009 |....122,823,509 58,373 0 58,373 0 123,032,759 | ..o 0 | 1,183,159 |.....1,183,159 | ..3,107,550 | XXX
8399997 Total - Bonds - Part 4 ..545,914,777 |...526,126,677 |...534,432422 | ......504,101,202 | ..ooc000o0 | oo (IR — [ (610,405) 0 529,619,113 0 | 15,567,174 | ..15567,174 | ..8435299 | XXX
8399998. Total - Bonds - Summary Item from Part 5 ...101,553,613 | ....98,900,000 |....100,486,952 | ..oooccocccmmssesiinniss | svssnnssssiinnes | coniee [CAKC)] F J (47,538)| . i 100,439,414 | ... 1,114,198 |...1,114,198 | ....552,895 | XXX
8399999, Tl - BONAS . ....647,468,390 | ....625,026,677 |...634,919,374 | ......504,101,202 | .....cc000.0 | ..o (657,943) | o0 | o (657,943)| .. 0] 630,058,527 |.... 16,681,372 |..16,681,372 | ..8,988,194 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC - | 06/23/2020. | VARIOUS....covvosvvsvvssnssissssessscsns | 293,700.000 | ....... 8,729,567 XXX | 8,382,198 (3,095,598) [ c.ovovseernns | oo | o (3,095,598) 8,382,198 | ooovvrrsrrrs | o 347,369 | ... 347,369 | ....305448 | XXX
00287y 10 9 |ABBVIEINC | 06/05/2020. | COWEN....vescosvvsvvsvrsvssvnsvsvssinsnes | 50,000.000 | ....... 4,733,735 XXX e 3,924,460 | .........4,427,000 | ... [GZXC11)) DU SRS P (502,540 3,924,460 |..ooccrrvern | o 809,275 | ...... 809,275 | ....118,000 | XXX
00846U 10 1 |AGILENT TECHNOLOGIES INC .. | 06/05/2020. [ VARIOUS..........rvvvvviermnssssseneineinninns | 112,000.000 | ....... 9,422,483 XXX | 7,034,048 (2,520,672) | oo | v | o (2,520,672) | ..covvvvrerrreres | e 7,034,048 |...occcccviien ..2,388,435 |.....2,388,435 | ....... 40,320 XXX
015351 10 9 [ALEXION PHARMACEUTICALS I....oocvccvvrrrsirnen .| 10/19/2020. | MORGAN STANLEY.... S 45,000.000 | ....... 5,546,852 XXX | 5199,917 | .........4,866,750 | ...... IR [:Y 0 I N DO 333,167 5,199,917 | coovvovvcrreer | o 346,935 | ....... 346,935 | ...oovvvre XXX
02079K 30 5 |ALPHABETINC o | 04128/2020. | VARIOUS ..o | 20,400.000 | .....26,088,593 XXX | 5,784,885 (21,538,671) ...(21,538,671) 5,784,885 20,303,708 |...20,303,708 XXX
023135 10 6 |AMAZON COM INC - [ 1011272020, | CITIGROUP.....oosoeoesvvesseessnes | 4,300.000 | .....13,256,329 XXX | e, 739,726 .(7,205,986) [V PO B (7,205,986) 739,726 12,516,602 |...12,516,602 XXX
31428X 10 6 [FEDEX CORP...ccocoorovcoremmssmseersssseessesnooe . | 01/02/2020. | PRIOR YEAR INCOME.... o S T T I e— 0 0| 22490 | XXX
375558 10 3 |GILEAD SCIENCES........occoccommiivrrrnnes | 04/23/2020. | VARIOUS v ......269,000.000 | .....20,899,692 XXX | 17,403,492 | ....... 17,479,620 | ....... (76,128) e 17,403,492 |.... .| 3,496,200 |.....3,496,200 | ....308,190 | XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHS... .| 04/09/2020. | VARIOUS..........coovvvvvermmmnmrviisneeriiissnnn | 55,000.000 | ....... 7,318,743 XXX | 7,677,033 | .........7,372,200 | ...... 304,833 304, . I 7,677,033 |.... oo | .(358,289) | ...... (358,289) | ....... 89,100 XXX
64110L 10 6 |NETFLIXINC - | 11/09/2020. | EVERCORE. ..o | 6,000.000 | ... 2,880,947 XXX | 1,708,537 | ..........1,941,420 | ..... TX7 X)) R I D (232,883) | .. I 1,708,537 | .... | .1,172,410 |....1,172,410 XXX
67066G 10 4 |NVIDIA CORP .. | 06/23/2020. [ VARIOUS.........oosvrrvvvveiviinissssssnnenniiiins | 6,700.000 | ...... 2,570,931 XXX | 1,138,928 | ...........1,576,510 | ... (437,582) [V T DO (437,582) | .. [ 1,138,928 |.... | 1,432,004 |..... 1,432,004 XXX
717081 10 3 |PFIZERINC - | 111712020. | VARIOUS e 11,000.000 | ......... 445,561 XXX | e 254,890 | .............443591 | ..... (188,701) [ oo | e | e (188,701) 254,890 | ..oovvorrccccees | oo 190,671 | ..... 190,671 | vovvvcccceree. XXX
75513 10 1 |RAYTHEON TECHNOLOGIES CORP................ .| 04/03/2020. | RETURN OF CAPITAL I R 2421179 XX | 2420179 | oo 2420479 | 0 2,121,179 0 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS | 013012020, | COWEN....coovesvvsvssvvssssessssssscses | 68,400,000 | ..... 4,334,035 XXX | 1,415,052 (3,569,940 | covovevveeens | oo | e (3,569,940) | ovveeverscveees | orrene LIV 7.0 — 2,918,983 |....2,918,983 | ........ 8208 | XXX
883556 10 2 | THERMO ELECTRON CORP «.r| | 01/23/2020. | SANFORD BERNST.........cooovvvmvvvvrissmncn | 11.000.000 | ....... 3,680,693 XXX | 511,121 JGH721510) ) SO IR DO (3,062,450) 511,121 3,169,573 |..... 3,169,573 | ......... 2,090 XXX
902973 30 4 |USBANCORPDEL.......cccoooimmriinmrinrriirnniinniinns .. [02/10/2020. | VARIOUS...........covvvvvinmncrvisnensiisssinin | 265,000.000 | ..... 15,032,910 XXX | 6,896,025 ..(8,815,826) [T DO (8,815,826) 6,896,025 ..8,136,886 | ..... 8,136,886 | ..... 111,300 XXX
903845 30 3 |ULTASALON COSMETCS & FRA.........ccoovvvns | 08/27/2020. | ALEXBROWN. ..o | 5,000.000 | ... 1,109,373 XXX | 1,044,822 | ..........1,265,700 | ..... (220,878) | cooooeverses | oo | oo (220,878) | oo | e 1,044,822 | coocooveeers | 64,551 | ........ 64,551 | covvcrerree XXX
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91324P 10 2 [UNITEDHEALTH GROUP INC.........ovooocrirrrrrrn, o | 11123/2020. | VARIOUS........oovrvvvicnmnnmssssnsnnrincennns | 17,000.000 | ....... 5,655,620 XXX | 3,397,008 4,997,660 | ..(1,600,652) | ....ooorrrrrrreries | oo | e (1,600,652) 3,397,008 .2,258,613 |.....2,258,613 | ....... 60,860 XXX
931142 10 3 | WAL-MART STORESINC... | 08/27/2020. | VARIOUS o — 15,000.000 | ..... 2,045,989 XXX | 1,573,334 4,782,600 | +.00.(209,267) | covoveecvereoes [ oo | oo (209,267) | cvovvcoeersres | e 1,573,334 | oo | e 472,656 | ... 472,656 | ... 32,250 | XXX
98310W 10 8 |WYNDHAM WORLDWIDE.. - | 11/05/2020. | VARIOUS o 50,000.000 | ....... 1,863,289 XXX | 464,105 2,584,500 | (2,120,395 | co..ooveveeens | e | e (2,120,395) 464,105 1,399,184 |....1,399,184 | ... 87,500 | XXX
G0177J 10 8 | ALLERGAN PLC €| 01/10/2020. | COWEN......ovsversvrnsrersvenssessiens | 35,000.000 | ....... 6,749,124 XXX | 5,481,000 | ...........6,690,950 | ..(1,209,950) | c.ccorrroeroccreres | ermrsrererins | o (1,209,950) 5,481,000 1,268,124 |....1,268,124 | .coorvvrrc. XXX
G29183 10 3 |EATON CORP D[ 01/02/2020. | COWEN....ooovvvsvvrsvvrsssssssssssssssesss | 106,000.000 | ....10,047,638 XXX | 7,536,591 | ....... 10,040,320 | ..(2,503,729) | .oovccerrcreere | coveersirers | e (2503,729) | oovevereeens | oo 7,536,591 | .oovccrerce 2,511,047 |...2 511,047 | oo XXX
Y2573F 10 2 |FLEXTRONICS INTLLTD....oooovivrrisivrrnssi D | 04/02/2020. | COWEN...oooovvvsvvnssvesssnssssessssensn || 600,000.000 | ....... 5,765,119 XXX 4,566,000 | ... 7,572,000 | ..(3,008,000) | ..occoocerrrceroci | coroccrrrssecis | o (3,006,000) o] e 4,566,000 |.... 1,199,119 [ ... 1,199,119 | oo, XXX
9099999 Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUbCly Traded............ccevcevevsvverssivssivesserssvssivesccsne ....160,208,402 XXX 94,254,351 | ....... 155,734,196 | (61,479,848) ...(61,479,848) | . 0] e 94,254,351 66,044,056 |...66,044,056 | ..1,187,900 | XXX
Common Stocks - Mutual Funds
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF..... |.. | 05/26/2020. | GOLDMAN.......cccccoomvvcivvmmssciimvnnsssiinnns | 465,000.000 | ..... 17,124,655 XX | e 20,074,159 | ... 20,864,550 | .....(790,392) | covvovroeeereccccs | corereeseereriie | e (790,392) 20,074,159 1(2,949,504) | ...(2,949,504) | ..o XXX
464288 24 0 |ISHARES MSCI ACWIEX US ETF - | 05/05/2020. | GOLDMAN ....2,344,000.000 | .....89,405,680 XXX 07,101,771 | . 115,137,280 | .(8,035,509) | crrccccvorrccers | corvrrerseins | oo (8,035,509) | vvvoccovverreres | e 107,101,771 | covvoveren (17,696,091) | .(17,696,091) XXX
46429B 68 9 |ISHARES EDGE MSCIMIN VOL EA... - 12/08/2020. | VARIOUS..........ovvvvinsninississsssssssssssssssssinns | 74,399.000 | ....... 5,199,101 XXX | 5,500,856 4,987,322 | ......... (6,416) (6,416) 5,500,856 ....(301,755) | ...... (301,755) XXX
464298 69 7 |ISHARES EDGE MSCIMIN VOL US... - 12/08/2020. | VARIOUS | .....149,903.000 | ....... 9,798,591 XXX | 9,601,230 8,761,733 | 1.e0s(219,257) | covovesererecoes [ oo | oo (219,257) 9,601,230 | cooccerscrers | o 197,361 | ....... 197,361 XXX
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY - || 11/06/2020. | VARIOUS e 53,726.000 | ....... 5,357,707 XXX | 5,196,121 5,426,326 | .....(230,205) | .oocccececccereeens | e | oo (230,205) 5,196,121 | coovvvovecrccieis | oo 161,586 | ...... 161,586 XXX
46432F 37 0 |ISHARES EDGE MSCI USA SIZE..........cccoumrrunne .. [ 12/08/2020. | VARIOUS..........covvvvvrnrnriiiessiniiisnsennns | 36,147.000 | ...... 3,548,382 XXX | 3,428,473 2,770,438 | ....... ((SZR7(0)) T DO (94,070) 3,428,473 | oo | e, 119,909 | ....... 119,909 XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE - 12/08/2020. | VARIOUS B — 47,751.000 | ....... 3,785,685 XXX | 4,161,789 4,284,697 | .....(122,909) | ccccovovveccreees [ e | e [(772:10) | I S 4,161,789 |.... | ...(376,104) | ......(376,104) XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT... .| 12/09/2020. | ZERO STAGE CAPITAL... o 1113.380 XXX ...1,086.329 (8,130) (8,130) 1,086,329 | ... 27,051 27,051 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT... | 12/08/2020. | ZERO STAGE CAPITAL....cc.cooovvvmvmvs | . 31.199.000 | ... 976,636 X | 988,636 0 988,636 | ..vvvvrrreceen | o (12,000) | ........ (12,000) XXX
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY... - |- 10/07/2020. | VARIOUS oo 114,498,000 | ...... 3,503,388 XXX | 3,549,737 3,697,140 | ..... [CZ 2105 A I B (147,403) 3,549,737 | covvvvcceeerrs | (46,349) | ........ (46,349) XXX
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE..........ccccouenees .. | 12108/2020. [ VARIOUS.........rvvvvvviirisssssnsnnssissiiinns | 91,283.000 | ....... 1,884,204 XXX | s 2,184,407 2224567 | ... (40,159) | oo | eoeevevecciesens | e (40,159) 2,184,407 ....(300,203) | ...... (300,203) XXX
464356 50 8 |ISHARES EDGE MSCI INTL SIZE.. - | 12/08/2020. | VARIOUS 70,255,000 | ....... 1,908,445 XXX | e 1,926,344 1,971,440 | ....... (A5,098) | .ovvcvrevrrens [ eoverreenses | cvrinns (45,098) | evvervrrverrans | e 1,926,384 | oovcvcrcens [ e (17,899) | ....ec (17,899) XXX
741494 30 6 | TROWE PRICE GLOBAL TECH-I... .| 12/16/2020. | T ROWE PR GLOBAL STOCK 3,940,811 XXX 0 3,940,811 |....3,940,811 XXX
77956H 32 8 | TROWE PRICE GLOBAL STOCK... .| 12/16/2020. | T ROWE PR GLOBAL STOCK ) 9,205,504 XXX 0 9,205,504 | .....9,205,504 XXX
81369Y 20 9 |SELECT SECTOR SPDR | 05/05/2020. | VARIOUS....coovvvrvrsersnvsnvssvnsvssensnes | 150,000,000 | .....14,950,465 XXX 0 | 12,408,960 | ovvvroo 2,541,505 |.....2,541,505 XXX
87281Y 10 2 |TROWE PRICE HEALTH SCIENCES .| 12115/2020. | T ROWE PR GLOBAL STOCK....voovcvcer| | 4,034,465 XXX 0 4,034,465 | ... 4,034,465 | oo XXX
87282H 10 8 |TROWE PRICE FINANCIAL SERVICES. . [ 12/15/2020. | T ROWE PR GLOBAL STOCK...cccccoovew| | 3,028,351 XXX oo 0 3,028,351 [....3,028,351 | .oovoccrr XXX
922042 71 8 | VANGUARD FTSE ALL WO X-US - | 09/15/2020. | GOLDMAN rnn04,999.990 | ... 10,247,614 XXX 8,852,739 | .......10,554,499 | ..(1,701,760) | .ovvovvreescerevcc | woveeereeseerei | oo (1,701,760) 8,852,739 1,394,874 |....1,394,874 | ...204250 | XXX
922042 77 5 | VANGUARD FTSE ALL WORLD EX-US. | 09/15/2020. | GOLDMAN...cocvesvvsvsvcsvnssvssinse || 618,000.000 | .....31,845,814 XXX | 30,093,458 | ......... 33,217,500 | .(3,124,042) | ccccoooceerccee | oo | o (3,124,082) | oovvvreeeeeen | e 30,093,458 | ..vorcroens 1,752,355 |....1,752,355 | ....563512 | XXX
922042 86 6 | VANGUARD PACIFIC ETF - 10/15/2020. | GOLDMAN 1100,000.000 | ....... 6,866,858 XXX | 6,026,160 | .......... 6,958,000 | .....(931,840) | ooooccossccrsece | covcensssensse | cense (931,840) | .o | e 6,026,160 | ...ooooocsciin | o 840,698 | ... 840,698 | ....162,560 | XXX
9499999 Total - Common Stocks - Mutual FUNS.......cocccvecvesiresscessres ...221,725,736 XXX ..222,181,169 | ....... 221,136,872 | (15,497,188) ) .0 |...(15,497,188) 0 222,181,169 0 | 5,544,565 |....5,544,565 | 1,216,653 | XXX
9799997. Total - Common Stocks - Part 4............cccocoivviiimnnivineiiiinns ....388,024,138 XXX ...316,435520 | ....... 376,871,068 | (76,977,036) | ...ccooovvvvvrene. (o I 0 | ..(76,977,036) | .ccoovrvvrrnnn [ 316,435,520 | .... 71,588,621 | ...71,588,621 | ..2,404,553 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...... 22,539,790 XXX | 19,781,216 | oo, (1 [T [ 19,781,216 2,758,574 | ..... 2,758,574 | ....... 71,469 XXX
9799999. Total - CoMMON SLOCKS...........corvviirriisiiisisis s ...410,563,928 XXX ...336,216,736 | ....... 376,871,068 | (76,977,036) ....(76,977,036) | ..cooooorreenand 0].... 336,216,736 | ..ccooooernnnn 0 | 74,347,195 |...74,347,195 | ..2,476,022 XXX
9899999. Total - Preferred and Common Stocks ...410,563,928 XXX ...336,216,736 | ....... 376,871,068 | (76,977,036) .(76,977,036) | ...ccooooeenn0 | oo 336,216,736 |.... 74,347,195 |..74,347,195 | 2,476,022 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..............imirvviiiiniriiiiiinies it 1,058,032,318 XXX ..971,136,110 | ...... 880,972,360 | (76,977,036) o (77,634,979) | oovvveeen0 | 966,275,263 |.... 91,028,567 |...91,028,567 | 11,464,216 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 YY 0 |UNITED STATES TREAS.......c.cccovvermrines .| 01/16/2020 [ VARIOUS........cooovviiriinriiirerisinseinrirennns 04/29/2020 | VARIOUS........c.oovvveririiirieieierinsissnsinins | aveenens 3,000,000 | ........ 3,017,578 | ......... 3,194,609 | ......... 3,016,611 (967) (CLCTA T [T BRI P 177,998 |..... 177,998 | ... 17,452 | ... 2,452
912828 ZP 8 |UNITED STATES TREAS . | 05/14/2020 | WELLS FARGO.......oovviireriesisnisirssrins 09/30/2020 | MORGAN STANLEY.......oovvimrirnrinimiinninns | s 15,000,000 | ....... 14,969,531 | ....... 14,994,141 | ....... 14,973,358 3,827 3,827
0599999. Total - Bonds - U.S. Government.........ccouuoniiiciiniiiiiiiinninniinns 18,000,000 | ....... 17,987,109 | ....... 18,188,750 7,989,969 .0 2,860 0 2,860 0 0
Bonds - All Other Government
135087 D5 0 |CANADA GOVT. .| 04/29/2020 | RBC DEXIA.... 06/05/2020 | NATIONAL BANK.......cccovvvirmimicininrirnnns | v 900,000 | ...cconce. 984,303 | ... 978,444 10982,507 | oo [ s (1,796) (1,796) | oo | e | e (4,063)] ....... (4,063) | ...... 10,569 | ...... 8,377
135087 F8 2 |CANADA HOUSING TRUST... 10/29/2020 | RBC DEXIA.... 11/24/2020 | RBC DEXIA........cvvrrinrinerieriieinnriennnins | v 1,500,000 | ......... 1,554,660 | ......... 1,547,055 | .........1,553,985 (675) ((G165)) [T NN IR (6,930) | ....... (6,930) | ....... 7,315 | ... 6,329
135087 G7 3 |CANADA GOVT. . | 06/11/2020 | VARIOUS... 07/30/2020 | VARIOUS........ovvvmerierierirseenneenesissiinees | eeeeen 28,000,000 | ....... 28,010,520 | ....... 28,349,940 | ....... 28,025,991 323,949 323,949 |....135,027 |..... 70,548
135087 K3 7 |CANADA GOVT. . | 07/30/2020 | VARIOUS... 11/20/2020 | RBC DEXIA........cvvririniinciienisrisniiens | v 11,500,000 | ....... 12,334,125 | ....... 12,150,094 | ....... 12,314,858 | ..ooovvviviee | eeeeeec(19,267) | v | e (19,267) | i | e ...(164,764) | ...(164,764) | ...... 55,993 |..... 21,233
135087 K5 2 | CANADA GOVT....coooiririreerieirnerienins .. | 03/03/2020 | CIBC WORLD MKTS.......ccrvvereerrrrrrnnas 04/16/2020 | RBC DEXIA........coevereererienrnerireriecensenns | ceerenens 3,000,000 | ........ 3,043,200 | ......... 3,118,800 | ......... 3,042,132 | oo | v (1,088) | oo [ (1,088) [ oo | e | e 76,668 | ... 76,668 | ....... 5137 | e 411
135087 K6 0 |CANADA GOVT. .| 01/22/2020 | BMO CAPITAL... .| 04/16/2020 | RBC DEXIA........ovomeererenrernenieniseesseenns | vvenne 14,000,000 | ....... 13,982,920 | ....... 14,290,050 | ....... 13,984,979 | oo | 2,059 | i | erreieenenni2,059 | i | e [ 305,071 |..... 305,071 |...... 93,781 |..... 46,603
135087 L3 6 |CANADA GOVT. 10/21/2020 | RBC DEXIA. .| 11/20/2020 [ RBC DEXIA........covvereirrinirnerierieninnnes | v 8,500,000 | ......... 8,503,230 | ......... 8,496,770 8,503,101 (129) (129) | cevvverrriees | everreienins | e (6,331)] ....... (6,331) | ....... 5764 | ... 3,901
74814Z EP 4 |QUEBEC PROV . | 01/07/2020 | RBC DEXIA 11/19/2020 | RBC DEXIA........ovoerinrinerieriseirnerineins | e 4,000,000 | ......... 4,158,040 | ......... 4,277,680 | ......... 4,121,057 | oo | e (RISHeT ) N RN IO (36,983) | ..ovvrrereenn [ e | e 156,623 |..... 156,623 |....147,288 |..... 42,740
74814Z EV 1 |PROV OF QUEBEC.... . | 04/16/2020 | RBC DEXIA.......c..oooviiiiniiniiicinnicsiies 05/12/2020 | RBC DEXIA.......cooiviiiniiiniinniiciianisnies | v 4,000,000 | ......... 4,371,620 | ......... 4,364,120 | ......... 4,367,215 [ I (4,405) (4,405) | ..o | [ oo (3,099)] ....... (3,095)...... 22,301 |..... 15,069
1099999. Total - BONAS = All OFhEI GOVEIMIMENL. ... eeuieeirssere et eesssmisste eoetesseessess s8££ 8888ttt | ersenes 75,400,000 | ....... 76,942,618 | ....... 77,572,953 | ....... 76,895,825 | ..o, 0] (46,793) | ovvvvvrens (V)] I (46,793) | .cooovvvr 0 [ s 0 ... 677,128 |..... 677,128 |...483,175 |...215,211
Bonds - Industrial and Miscellaneous
254687 FW 1 |DISNEY WALT CO....c.oovvvvrrirrrerirrrines . | 05/11/2020 | MORGAN STANLEY.......ccoovevermrernrrirrrinne 07/23/2020 | BARCLAYS.........cvvirimrierirerirresrinniins | ceerenens 1,500,000 | ......... 1,495,125 | ......... 1,595,220 | ......... 1,495,257 132 | e | e 132 | s e | e 99,963 | ...... 99,963 | ....... 6,783 | .o
337932 AN 7 |FIRSTENERGY CORP . | 06/03/2020 | MORGAN STANLEY.. 10/07/2020 | MK TAXES SYS.....ccovvvirimreinnernerieriines | vveeins 1,000,000 | ....coveeees 998,500 | ............ 989,630 ....998,590 90 | e [ om0 [ | e | s (8,960) | ....... (8,960) | ....... 5,378
563469 UE 3 | MANITOBA PROV . | 01/07/2020 | CIBC WORLD MKTS.. 05/12/2020 | RBC DEXIA.......coovviiriniiiniiniiiienieninnies | v 3,000,000 | ........ 3,063,600 | ......... 3,207,060 | ........3,059,773 | ..ccooivirivirinns | o (3,827) | coovvverevnvins [ erienrened(3,827) [ | | 147,287 | ..... 147,287 |...... 33,025 | .....7,652
3899999. Total - Bonds - INUSHrial NG MISCEIANEOUS. ........vuuivieieiriieiiiis  eoieiiesiseeesi e ee ettt ss et es ettt sttt ettt st en st entsnsssnsansensensansentes | avsseseas 5,500,000 | ......... 5,557,225 | ......... 5,791,910 | ...ccoo.. 5,553,620 | .oovivnennnn0 [ i (3,605) 0 ... 238,290 |..... 238,290 |...... 45186 | ...... 7,652
8399998. Total - Bonds.... 98,900,000 | ..... 100,486,952 | ..... 101,553,613 | ... 100,439,414 | ..o | i (47,538) | . .0 ]..1,114,198 |..1,114,198 |....552,895 |...225,315
C Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
14448C 10 4 |CARRIER GLOBAL CORP.. . | 04/03/2020 | SPINOFF 10/14/2020 | JP MORGAN.........ccorreerrrrinrernerieniseenns | rvenne 50,000.000 | ..cocvvneer 798,449 | ... 1,625,284 | ............ 798,449 (V1 UUURPRRTOVEN IUVPRPIORPPORR DU 826,835 |..... 826,835
72352L 10 6 |PINTEREST INC . | 01/07/2020 | COWEN 09/17/2020 | EVERCORE...........covvieririirinisniverienins | o 155,000.000 | ......... 2,995,887 | ......... 5,659,653 2,995,887 0 ..2,663,767 |..2,663,767
92556V 10 6 |VIATRIS 11/17/2020 | SPINOFF. 12/08/2020 | COWEN........ovvemveereerereereniseerserissins | eveeis 1,364.000 23,858 12,611 0 [ eovrrreeeriens [ eovrneieriens | e 11,247 | ... 11,247
931142 10 3 |WAL-MART STORES INC... . | 01/07/2020 | ALEX BROWN..... 08/27/2020 | VARIOUS... 25,000.000 | .. . 3,409,982 .2,910,758 0 [ o [ 499,225 |..... 499,225 |.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY Traded. ... .. o euiuiiriiiiisisi s sisiisins coreissisise s sns s ses s es st sns s s sensssensenssssnssnsenes | sessnnes 6,717,705 | ....... 10,718,777 | ........ 6,717,705 | ..covvennnn (L I 0 0 0 0 0 [..4,001,074 |..4,001,074
C Stocks - Mutual Funds
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY.... | .. | 06/05/2020 | ZERO STAGE CAPITAL......cc.ccovverererrnnne 07/08/2020 | ZERO STAGE CAPITAL.......everrvirinirs | cevrnens 4,112.000 | .......c.... 413,455 | ............ 401,798 | ...coooue 413,455 (V1 UPORPOPPOPEN UPPPRRPPORPPIRR VOO (11,657) | .... (11,657) | ....... 1,461 |
46432F 38 8 |ISHARES EDGE MSCI USA VALUE........ .. | 01/08/2020 | MORGAN STANLEY.. 02/11/2020 | BANC OF AMERICA.........ccconvveienirnniin | cerrerens 2,796.000 | ..coovneee 250,348 | ............ 251,338 250,348 0 989 989
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT.... |..| 10/07/2020 | VARIOUS... 11/06/2020 | VARIOUS... 62,522.000 | .. ,286,736 | . 7,506,728 8,286,736 0 ...(780,008) | ...(780,008)
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT... |.. | 10/07/2020 | VARIOUS... 11/06/2020 | VARIOUS.........coooevrrrmerrnerienieeeseeneies | veee 123,500.000 | ......... 3,969,126 | ......... 3,521,350 3,969,126 0 ...(447,776) | ...(447,776)
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE....... .. | 01/08/2020 | MORGAN STANLEY......coouimmmimreneinsninns 02/11/2020 | BANC OF AMERICA.. ..5,863.000 | ..coovs 143,846 | ..ococovenee 139,799 | oo, 143,846 (1 IR (OO [ (4,048)] ....... (4,048)
9499999. Total - COMMON SEOCKS = MUBUAI FUNDS........vveiieiietiis ittt ettt | crisens 13,063,511 | ....... 11,821,013 | ... 13,063,511 0 0 0 0 | (1,242,500) | (1,242,500)
9799998. TO1Al = COMMON SHOCKS. .. eresrt ettt &1 ees k888888 £ L848R L8R Rkttt | crnens 19,781,216 | ....... 22,539,790 | ....... 19,781,216 0 0 0 0 [..2,758,574 |..2,758,574
9899999. Total - Preferred and COMMON SHOCKS. ...ttt ootttk bbbttt | ebisns 19,781,216 | ....... 22,539,790 | ....... 19,781,216 0 0 0 0 [..2,758,574 |..2,758,574 |...... 71,469 | ...
9999999. Total - Bonds, Preferred @and COMMON STOCKS..............ruriiiiiis  rriiiiseieiesseeeseetseesse s ettt ssninsnnenes | cenes 120,268,168 | ..... 124,093,403 | ... 120,220,630 | ..ooocvvevree0 | oo (47,538) | oo (V)] [ (47,538) | ..o (V)] [ 0 |..3,872,772 |..3,872,772 |....624,364 |...225,315
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. B -Sn. 2
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |AUSTRALIA NEW ZEALAND LONDON............. .|C 1A .1,300,000 12/24/2020.......
000000 00 0 |BARCLAYSBANKPLC........ C 1A .1,200,000 12/24/2020.......
000000 00 0 |BNPPARIBAS PARIS........ccccoevmuunee C 1A .4,000,000 02/26/2021.......
000000 00 0 |BOFA SECURITIES, INC......cooiriiriririeirisriiesiinsiiesisesesssissssiesseesienes C TA e | 619,589 12/24/2020.......
000000 00 O |BRED BANQUE POPULAIRE........cccoomtiiitiirieiscsiseie ittt C TA e | e 500,000 12/24/2020.......
000000 00 0 |CANADIAN IMPERIAL BANK LONDON........ccccomvemmnnne C 1A .1,100,000 12/24/2020.......
000000 00 0 |CF SECURED LLC......cccvvurmrimrrrernrierinircieiiniin C 1A .2,000,000 12/24/2020.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC........ccvvvurrvenrinnes C 1A .6,000,000 12/24/2020.......
000000 00 O |ING BANK NV, AMSTERDAM.......ccccoeuiimirimiimerinsierinsrsssssie s siesssseenes C 1A .1,100,000 12/24/2020.......
000000 00 0 |MIZUHO SECURITIES USAINC.......cocormremiviirinriiiris C 1A 14,000,000 12/24/2020.......
000000 00 0 |NATIONAL BANK OF CANADA LONDON C TA s | e 500,000 12/24/2020.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC........... .|C 1A .1,000,000 01/27/2021.......
000000 00 O |NATIXIS NEW YORK BRANCH........ccostieriiiiriiicisnieississiesies s C 1A 14,000,000 12/24/2020.......
000000 00 O |NATL BANK CANADA.......cccomivimrirriririniieriesiinenienes C 1A .1,000,000 ...1,000,000 |12/30/2020.......
000000 00 0 [NOMURA SECURITIES.......ccoiiiiierierireiiesisesesse st st snn C 1A .1,000,000 12/24/2020.......
69033M  TX 5 |OCBC NEW YORK......cooooirerrriirierireniieienissiienies C 1A .1,000,000 03/12/2021.......
000000 00 0 |PERSHINGLLC... OO TSSOSO C 1A .2,000,000 12/24/2020.......
000000 00 O |SOCIETE GENERALE NY BRANCH.. C 1A .2,000,000 12/24/2020.......
000000 00 0 [SOCIETE GENERALE PARIS........cccoiiiiimiiiimiminiiniinnins C 1A .1,000,000 12/24/2020.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE)....... iriirriiiiisiieiersssisssssssesssssssssss sttt senssnsens | sssssssssesssssssssanses 35,319,589 XXX
9999999, TOMAIS..... evuiereieiiireiieiietiesi R st 35,319,589 35,319,589 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....(3,891,497)  Book/Adjusted Carrying Value $.....(3,891,497)
2. Average balance for the year:  Fair Value $.....39,831,085  Book/Adjusted Carrying Value $.....39,831,085
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA s ..35,319,589 1B s 0 1C 0
D e 0 TE e 0
TF 0 16 e 0
2 b 0 2B 0 2C 0
BA s 0 3B e 0 3C e 0
A e 0 4B e 0 AC e 0
DA R 0 BB e 0 BC e 0
B ettt ettt ettt et et et et ettt e e et e et a e ettt sttt et et et et et et et et et et et et et e et e e et et et et et et et et etetatats 0
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Annual Statement for the year 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6

NAIC Designation,

NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2020 of the AF F".IATE D F M I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT. (4,725,763) | XXX
JP MORGAN CHASE NEW YORK, NY 137,974 | s | e 53,753,056 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 139,053 3,400 (1,720,097) | XXX
ROYAL BANK (USD) TORONTO, ON, CAN 4914 7,882,411 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN.....ourvirmrirmerirreineresessssessssssssesssssesssessssssessssensssnses | sesnesess | svsesessnensens | eevsmmsssmnsssssnssssssssssnssssnes | crseseseessssssssssessssenssnnssss | seseeens 22,572,962 | XXX
RBC INVESTOR SERVICES, TORONTO, ON, CAN.....covvvrmrrrirrerrisiessessmsessessssesssssssesssssssesssssssesssssses | cveseenes | veeend 0.08 6,852 [ cvveveuerreereerreeiierneiiines | cerveeiieeenenes 11,419,796 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX (246,728) | XXX
0199999. Total - Open Depositorie: XXX XXX 288,793 3,400 ....88,935,637 | XXX
0399999, Total Cash on Deposit. XXX | XXX 288,793 3,400 88,935,637 | XXX
0599999. Total Cash XXX | XXX 288,793 3,400 | oo 88,935,637 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 28,859,490 | 4. April 167,742,789 |7. July 80,123,811 | 10. October. 82,565,697

2. February. 40,934,865 | 5. May. 65,730,354 |8. August 86,916,441 | 11. November. 99,137,281

3. March 141,986,839 | 6. June 71,488,834 | 9. September. 90,372,491 | 12. December. 88,935,637
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Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L.....couieuurmurirrereessniseesesssesssesssessseessesssesssenssessssssssssssssenssenes 12/21/2020 LU0 VI T I 15,000,595 2094
4812A0 36 7 | JPM PRIME MMKT-CAPITAL......coomiirmirmmeirerineirneiseeiseessesssssssnsnenes 12/01/2020 0.120 20,185,543 111,380
52470G 88 2 |WESTERN ASSETS INST'L LIQUID RESERVES...........couuiiuteuuiimirinestsesesseesesssesie st Hies b et 11/30/2020 0.100 | oveveeerenmvvssssnnnsiiiene | 4,998,891 195
8699999. Total - All Other Money Market Mutual Funds. 40,185,029 0 113,669
8899999. Total - Cash Equivalents e ——————————— 40,185,029 0 113,669
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C s 0 1D s 0
L LCT RN 0
2C . .0
3C .. .0
4C .. .0
5C .. 0




Annual Statement for the year 2020 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL e AL s | et | eriene et | ettt | eeteese s | ereenes
2. Alaska....
3. Arizona... . . .
4. AKansas........ovniininiienn, AR | [ ettt | et | e | e | s
5. California.........cocvvernrrerinnnnnd CA|..
6. Colorado CO|..
7. CoNNECtiCUL.........oeurverrerriirirs CT s | e sttt | et | s | s | s
8. Delaware
9. District of Columbia . . . . .
10, Florida......c.oveeverceerrerericis ettt | vt | et | ceiees e | eriees
1. Georgia......coccvereeerrnerrererneeeee. GA [ et Buues [ PrOperty @nd CASUAIY..........ouvvrrcrircereiirieiericeieesiessie et 25,017 | ..... 25,390
12, HAWATL. o H | s | st | eebeb et | erbee sttt | eniesi s enes | areeres
13, 18RO D [ i e | ettt et | crbetes ettt | ettt | s
14.
15.
16, 1OWAL e B | i | bbbt | etbiees bbbt | eebiees ettt | fhiesstee s entenes | eeenas
17.  Kansas
18.  Kentucky.... . . . .
19, Louisiana.........ccovvviiveineniinens LA i [ et | e | s | s | s
20.
21.
22.  Massachusetts...........cccccoeerceee MA | 1oo..Buoss | PTOPEIY @NA CASUBIY.........ooveuieeeiricriscireeiseiieiies ettt ssesenins | soseessesssesssesssessssssaneess | cesssessssesessnssssessesssns | onsesesssssesnseans 50,034 | oo 50,779

23.  Michigan....

24, Minnesota..

25, MiSSISSIPPL......vvririiriiiirininand ettt | s | et | e | e

26.  Missouri.

27.  Montana

28.  Nebraska........ccocovrvevmerrvrnrirnns ettt | et | e | et | eereees

29.  Nevada.

30.  New Hampshire.

31, New Jersey.....oooovvevercneeecend N i [ OO UOTO SOOI RROTRUUS) OISR SUUOURURIRURSOURRSSRTOT) IO

32, New MexiCo.......cocrerverrerrnereee NM [ oo Bec. | Property @nd CasUatY...........cveverereviiiieei s 920,627 | ... 934,343
33.  New York bbb | ettt | e | e | e

34.  North Carolina...........ccccreveveeeee.NC | ... Boec. | Property @nd CasUaILY...........cvuveucereviiiiireecee et 300,205 | .... 304,677

35.  North Dakota.

37, OKIANOMA. ... OK s | et enns | erbe sttt nnts | densess et n s ntenes | ettt | erines
38.  Oregon... 665,453 | .... 675,367
39, PENNSYIVANIA. ... dPA i | ettt | ettt enrs | sttt nes | aetessen et | eriees

40.  Rhode Island ...3,229,576

41.  South Carolina.

42.  South Dakota

43.  Tennessee.

45,

46.

47.  Virginia... . . . .

48.  Washington..........ccoovverircennnne ettt rseenesnees | eereenee et tennans | seeenesansessesnsenesesnsesetnns | cresseeesansesseneeessnaensenns | reeeees

49.  West Virginia..

50.  Wisconsin

51, WYOMING....ovvererceerieieeieis ettt | et | e | e | s

52.  American Samoa

55.  US Virgin Islands

56.  Northern Mariana Islands..

58.  Aggregate Alien and Other XXX XXX 0 . 0 [ 0
59.  Total XXX XXX 3,229,576 1,961,336 | oo 1,990,556
DETAILS OF WRITE-INS
B80T, e | e [ s ceeriereeenenies | et | et | s | s
5802.
5803. ..
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX {0 N (V1 I 0 | 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVE).......cvvvreriririrarininns XXX XXX 0 | (U [\ 0
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